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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS......vvoveeereerrerrieiririnssesseneeesessesssssessssssssssssens | covneees 120,328,969 | ....cooe...... 83 ... 120,328,969 | ....ovvvvevvrrrenrnirrnnns | v 120,328,969 | .....coc.ee. 8.3
1.02 All Other GOVEINMENES........vevererrrrrrrereereeeeeeeereeseesesssessssssessenses | cereeneenees 4,048,891 | oo (VN [ 4,048,891 | .oovreeeerereereenninne | e 4,048,891 | oo 0.3
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | .cccoeene.. 6,294,659 | ..o 04 | v (AT XTI T N (SR 6,294,659 [ ...cocvvvnvn 04
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............ccccvveveeveevceereeeseeeeeeeeessenenes | eveeeennns 13,818,079 | ..o 1.0 [ 13,818,079 [ ..o [ 13,818,079 | oo 1.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed............ccoeueveveeeecreveeeiceeeee e | oo 186,973,765 | ............. 13.0 | ... 186,973,765 | ..ocvvevevereeeecreeeenes | e 186,973,765 | ............. 13.0
1.06 Industrial and Miscellangous..............ccceveveeeeruereeeeeeecereeeeeeeees [ e 271,716,844 | ............. 188 |......... 271,716,844 [ ..o [ e 271,716,844 | ............. 18.8
1.07 Hybrid SECUMHIES. ......covvierrireiiieirirseeee e
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS.........coerieirieirinirienierierce e
1.10 Unaffiliated Bank Loans...
1.11 Total Long-Term Bonds...........cccoueuririnienieinieneeee s
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccoureeeneeerencenencncnenns f oo [ v, 0.0 [ oo [ [ e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates..............ccceveevverevvseeeeieenees [ oo | e 0.0 | | | el 0. 0.0
2.03 Total Preferred StOCK.........cccoeeieiniieinieieeneeneeneeneeneeneiens | v (01 I 0.0 | oo (01 I (U1 IR (01 I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) . ...47,356,803 ...47,356,803 |.... ...47,356,803
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccocoveeces | ovvrinnnn 4,607,016 | ..ccoveeere 0.3 | e 4,607,016 | .coovveceereeeeeeceees | e 4,607,016
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccococoveee | orrieniieniienieinin | evrieiieeeend000 | e [ [ e 0
3.04 Parent, Subsidiaries and Affiliates Other..........c.coocvrverrinennenes [ corrienes 381,496,941 | ............26.5 | ......... 381,496,941 | ..ocvevererrerernrenns [ i, 381,496,941
3.05 Mutual FUNGS.........cociviiriiinniccenieeeneienee e sssesssensnens | eonnnennesnesneinnnes | enniennnennnd0000 | e [ [ 0
3.06 Unit INVeStMENt TIUSES........cocveirieieiececeeeneeeeneeneenenens | enneennsssesnennnes | eennieneneennd 0000 | e [ [ e 0
3.07 Closed-End FUNGS.........cccoveunienienienienienierieneeinessinenennnnes Leessnnssnsssnnssnsesnnes | sensennneennnd000 | i Lo [ 0
3.08 Total COMMON StOCKS.........cvvrerrerrierieieieieieiessiseississisnsessenens [ reeenns 433,460,761 | .............30.1 | oo 433,460,760 | .covovvvrrreieieines 0f... 433,460,760
4. Mortgage Loans Schedule B):
4,01 Farm MOrtgages. ........vurwrerrrereeeieieiseiseeseeseeseessssssessessessenseenenns
4.02 Residential Mortgages .
4,03 Commercial MOrtgages..........cvuwerrererimnmneineineenseneensssesenenennens | v | oo 0.0 [ o [ [ e (01 I 0.0
4.04 Mezzanine Real Estate Loans...........ccccooeenienieninniinienceniens [ | i, 0.0 | | | (U I 0.0
4.05 Total Mortgage Loans...........cccceieiiueiiieinieeeineeeessieseeienns | e (01 I 0.0 | o (U1 I (U1 IR (01 I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by Company........ ...53,489,517 ..53,489,517 | .... ...53,489,517
5.02 Properties Held for Production of INCOME...........cccovivvienenncecns | ovveirinnns 6,639,078 | ...ccoeoe0eee0.5 | e 6,639,078 | ..veveveeeereereeeeeens | e 6,639,078
5.03 Properties Held for Sale...........cccovenenenenininininneeeenenes [ |00 | [ [ 0
5.04 Total Real EState..........cccoviveieieieieecscsessseeee s e 60,128,595 | ...cccoeoeen b2 | 60,128,595 | ...cvvervrreieireinnn, (V1 I 60,128,595
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........cccoevvevvieeiereerrereieieeeeeeeeeses | e 69,277,518 | ... 48 | .. 69,277,518 | ..oevererrereeriieiei | e 69,277,518 | ..cvvveee. 4.8
6.02 Cash Equivalents (Schedule E, Part 2).........ccccocovvenenenenenernnns [ o 33,890,141 | ...oocc.... 24 [, 33,890,141 | oo | oo 33,890,141 | .o 24
6.03 Short-Term Investments (Schedule DA)...........cccccooevieeenieines L eriennn 38,941950 | ............... 2.7 .. 38,941,950 |...coooveverereivereeas L 38,941950 | ............... 2.7
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........ | ......... 142,109,610 | .oovuveeee 99 |....... 142,109,609 | .coovvvvieree (VN 142,109,609
7. CONtraCt LOANS......c.civeiiieiieeiniieneienceseie e eieinesenesesessssesensssennssens | eennerenssnsensennees | coeenseennens 0.0 | e | e | e 0
8. Derivatives (Schedule DB).........cccoeeuriieneineinineneenienineeeneeneenennes [ e | e 0.0 | e | e | s 0
9. Other Invested Assets (Schedule BA).........cccocevievierieiiesieieenes 199,448,182 | ...cvoveveveeveeveens [ e 199,448,182
10. Receivables for SECUMtIES. .........courrirriciriericnicnereeieeeenneens [ e | eveenenennnend000 | | e | e 0
11. Securities Lending (Schedule DL, Part 1).......ccccoovvrernenenenenenenenees [ eveenenennnnneins | o000 | e [ XXX [ XXX
12. Other Invested Assets (Page 2, Line 11)... 3,401,974 |.... 3,401,974
13, Total INVEStEd ASSELS............oveivieeieeieeeeveee e ....1,441,730,328 |...........100.0 | ...... 1,441,730,327 | oocvveevreneen0 | e 1,441,730,327
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........ceuiiiiiieireie ettt bbb bbbt 59,038,149

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cceuriuririiriinieri e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........covriririiiies s 7,670,094 7,670,094

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. ..ottt ettt st sttt bbb eas s ettt e b et et etesn s st ssstatetetennananas
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a ettt s sst bt ssn s bt et s sn s s et et et ss s nsetesesassnneees 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18..........c. ettt eb bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15...........c.iiiiieiiee et s e n st

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbbttt en bbbt b sttt b s s nee

(CT7 2 o1 7= T =4 G TR 7o VT4 T ST 0
Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2. ...ttt ettt ettt e a et es e ettt ssn et et s s ennsstesesasasneees

7.2 Totals, Part 3, COIUMN 10.......c.cuiriiiciisisiseeee bbb 0
Deduct current year's depreciation:

8.1 Totals, Part 1, COUMN 1. ...t 6,579,649

8.2 Totals, Part 3, COIUMN O......ouviiictceceee ettt ettt ettt ettt ettt s s st et et st et et essan st et sastetereseannnas 6,579,649
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........ccrvurrurrrrirrirrinieiieireisseseesesssssssess sttt ss s essessessessessessessesnesneen 60,128,594
Deduct total NONAAMITEA GMOUNTS...........cvuiiieiieireiseiee bbb

Statement value at end of current period (LiNe 9 MINUS LINE 10)..........ciieuiiieirireinicieicieieieie ettt bbbttt 60,128,594

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cciiiiririireiiieireireieieereeeeseeeee et eeen

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccvririiiireereesescseseeeee s

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............cviiiiriirire e 0

Capitalized deferred interest and other:
KT I o1 7= SR == I T e TR
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbttt s e bbb b s st 0

ACCTUAL OF GISCOUNL. ...ttt ettt ettt a et s st et et s e ae s et et s eeseseeee e s e eesesasesseseees et et asssseseses e s s sessanses et s s sesnseses s s snsnses et ssnsssnsnsesassnanes

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column O.......ccuoviieiieeeeeecce e R s

5.2 Totals, Part 3, Column 8..........ccccvvvemrirerieriesie e NNE ........................... 0

Deduct amortization of premium and mortgage interest points and COMMITMENT FEES............criiiiiiiriirrr s

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13.......c..iiiecs bbb

0.2 Totals, Part 3, COIUMN 13.. ...ttt ettt bbbt a s st sttt bbb as s st ss et et et et et e st s st sestabebebernananas 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 11

10.2 Totals, Part 3, COIUMN 10..........cooieieieieeeeceete ettt ettt s sttt en sttt sss s st eaetesssensssetesessensnaetanas 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccerimiinncinienieniesee e 0
TOtAl VAIUBHION GIOWANCE...........eeeeereei s8££ 888t ennn

IS0 o1 I (T B TV OO 0
Deduct total NONAAMITEA @MOUNTS...........cuuiiieieiciseieiei bbb

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........ouiiriririeeeirereiseesesesse ettt 0
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMBET 31 Of PIIOT YEAI.........coviuiiieiiiiieicisiet ettt ettt s st s et nsnne 201,004,379
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........curiiiiiirirereseee e

2.2 Additional investment made after acquisition (Part 2, ColumMN 9)..........ccviiiniii e 1,646,845 1,646,845
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 16........uiuriiieriiiieiisieerisee sttt

3.2 Totals, Part 3, COIUMN 12......cuiiiiececcieeeceee ettt et as s e et ettt e s e e s st st et et et et ese s s st statatetesnananas 0
4. ACCTUAI Of GISCOUNL. ......eeeeeeseieese et 8 s8££ 842888ttt enrennn

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13 ...ttt bbb bbbttt bbbt bttt bbb st bbb s s (830,886)

5.2 Totals, Part 3, COUMN O........c.oviiiiiiicieici ettt bbb bbb bbb bbb (830,886)
6. Total gain (Ioss) on diSPoSals, Part 3, COIUMN 19.......c.coiuiiiiiriie ettt s st s s bbb bbb bbb bbb bbb s bbbttt (618,191)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ciieiiiriiieirieiieieie ettt bbb s s s 1,753,965
8.  Deduct amortization of premium and AEPrECIATION. ...........c.euiiriiieiriieirte ettt
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, COIUMN 14........ouoieeeceeecee ettt ettt sttt ettt et et ee s st st st st et et et eae s s st sestateternananas 0
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, .. .ottt ettt bbb a et sttt et et ebese s st st et et et esnan s s seatane

10.2 Totals, Part 3, COUMN 1. ..ottt ettt ettt st ettt ssen et et et s s s e et basanans 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........cciiuriiiiiieiiiieei e 199,448,182
12.  Deduct total nonadmitted @mOUNS...........cceeeurieniiniinieeeee s
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).........ciiuiuiiriiiiriiiiiinicisictsictse st b bbbt 199,448,182

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PO YN .........vuivrierrireiriecereieeieeee st es st nen 911,897,502
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.iiuriiiiieiie ettt bbb bbb bbb bbbt bbb 372,842,665
BT Vel (U o o [FTo! 1V OO 606,472
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12ttt bbb bbb 824,594

L [ Y= Yo 110 (TR O] 11744 T TR

4.3 Part 2, SECHON 2, COIUMN 13.......oiiieeicici s 16,762,970

A4 Part 4, COIUMN 1. ettt ettt £ttt (96,091) 17,491,473
5. Total gain (loss) on diSposals, Part 4, COIUMN 19.......c.oiiiirieie ekttt (1,681,649)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiriiiriiniiriesese ettt bbbttt 260,980,572
7. Deduct amortization Of PrEMIUM...........cccvcuiiiueicisictei ettt ettt a e s s s e s s s s s s s s b s s b s bbb s s se bbbt bbb bbb bbb bbb 3,552,965
8. Total foreign exchange change in book/adjusted carrying value:

LT T = o TRV T3 I TP

8.2 Part2, Section 1, COlUMN 19........ciiiiieiee bbb

8.3 Part 2, SECHON 2, COIUMN 16.......c.ouiiiieieeeceeeeeeee ettt sttt b st ettt et s e s ae st et ststeseseseas st et seseene

8.4 Part 4, COIUMN 15, ..ot 0
9. Deduct current year's other-than-temporary impairment recognized:

LIS R =T 7o) VT3 I ST

9.2 Part 2, SECHON 1, COIUMN 7.

LS TR T o= T R 1= (1o TN 67 VT T T R

9.4 Partd, COIUMN 13-ttt 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c..coiiuriiieiiieiieeeee s 19,041
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-0+10).........cccoeiireiirerieiiece et 1,036,641,968
12, Deduct total NONAAMItIEA GMOUNLS.............cvuiieireeieicicici bbbt
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........cviueiiireiiireiiireinieieesssetse ettt eb s bbbt 1,036,641,968
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccvevvevvernens | covvererirerirerine 120,328,969 | ..coovvvvvvvrinne 122,664,075 | .oovovveeeene 118,839,329 | .o 120,379,632
Governments (Including all obligations 2. Canada.......ccoevieieienieieens | e 4,048,891 | ..o 4,153,275 | oo 4,208,420 | ...coovvrreinns 3,750,000
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS.....ocverereereererisiriseriens | s 124,377,860 | ...ooooorvvrennce, 126,817,350 | ..oovvvereriennns 123,047,749 | oo, 124,129,632
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coiieeiiieeeieeiiieien | e 6,294,659 | ....ccoovverernne, 6,448,713 | .o 6,436,880 | ....coocvvvreranne 6,100,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiiieieeiiceeiiens | e, 13,818,079 | oo 14,252,960 | ..ccooveirinnns 14,372,875 | oo 13,050,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..186,973,765 ..193,251,222 ..188,731,001 ..183,526,151
Industrial and Miscellaneous, 8. ..240,336,309 ..246,582,415 ..244,060,305 ..236,829,893
SVO Identified Funds, Unaffiliated Bank Loans 9. ....10,663,135 ....10,809,922 ....11,166,029 ....10,384,000
and Hybrid Securities (Unaffiliated) 10. Other Countries........ccooevrenee | coerernienirnnines 20,717,400 | oo, 21,328,271 | oo 20,730,970 | oo 20,800,000
11. 271,716,844 | .oooovvvrcrinn 278,720,608 | ......ccocreveenne 275,957,304 | ..coooovviniri 268,013,893
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. 603,181,207 | ..coooovrrereriennn 619,490,852 | ....coovvvrireennn 608,545,809 | ....coovvvireriennes 594,819,677
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. United States.........covvvmereevenns [ worvevrrmnrieriend 40,110,779 | oo 40,110,779 | ovvoerrevrien 21,970,048
Industrial and Miscellaneous (Unaffiliated) 21. Canada.........ccoovevvererererieen | e 7,712,905 | oo 7,712,905 | oo 6,641,924
22. Other COUNtHiES. . ...overrrerres | crereereesssessesennes 4,140,136 | oo 4,140,136 | oo 2,949,695
23, TOtalS....oocceecreerreserinnsrensniees | corveniiennenssei 51,963,819 | ..ooovrvrirniriinns 51,963,819 | ..oovvrrrrrniri 31,561,666
Parent, Subsidiaries and Affiliates 24, TotalS.....ccoriieereiieisiiesiiees | ceeersssieneninaas 381,496,941 | ..o 381,496,941 | ..coovvveree. 275,831,328
25, Total Common Stocks....ccuw: | wovcrenireecnenn: 433,460,761 | ..ooovrrerinns 433,460,761 | ..oooorrerienes 307,392,995
26. Total StOCKS.....cceueremmremsernnss | corveriniriennnenas 433,460,761 | ..o 433,460,761 | .oooovvvrecins 307,392,995
27. Total Bonds and Stocks...... | ......ccccoo.uce. 1,036,641,967 | ....coovvvvnnenn 1,052,951,613 | cooovvrirrins 915,938,804

S104




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

4,125,616 . 4,048,891

GoIs

............... 6,294,659

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............... 1,238,737 |...............6,670,998
................. 668,726 | .................231,755

.......... XXX
.......... XXX
XXX
XXX
XXX
XXX
XXX

B [ 12,917,597 | oo 2.0 | 11,363,963 | ...ovvvverirriins 1.4

coee [ 12,917,897 | 2.0 [ 11,353,963 [ 14 [, 12917,597 | oo
B [ 900,482 |...oovvvvrrrrrnirnn (0% I 690,514 | ..o 0.1

................. 900,482 | ..ooovvvrircrieriiins

212044477 | 1.5 [, 13,818,079 | vvvvvviinciinriins 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1

.................................................................................................... 31,010,828 |............75,099,469 |............62,690,116 |............ 16,673,121 |..............2,677,944 | ... XKXooovviiviiiis | e 188,151,478 | 00202100000 185,621,642 | 00023.2 [ 188151478 |
5.2 625,000 2,484,575 . . . 3,109,575
53
5.4
55

5.6




90IS

Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt essees | sesensssnes 29,684,649 |........... 118,013,553 |....ccceene 62,799,530 |..covrrrrenne 1,133,695 | oo 961,786 | .......... ) 0.9 G DA 212,593,214 | oo 33.0 [eoren 195,748,728 |.....ovvvvrvreene 245 | .. 180,172,156 |...cccrvvenee 32,421,058
14,631,734 34,913,148 ..o 7,646,963

640,115

............... 1,291,670

62,169,550
614,669

52,896,498
............... 1,931,785

4,295,347

Totals

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
........... 294,338,584 |...........156,323,903 |.............17,808,655 |...............3,639,730 | ..c..coeovrrrrrvnenn0 | ...........581,284,351 ceerreeee XXX e | e, 548,863,293 | ............. 32,421,058
...35,769,904 |.... .10,131,537 ...61,201,901 ..4,295347

............... 1,931,785

TOtAIS. oot snsnneenes. | s 120,114,055 | ............331,400,158 |...........166,455,440 |............. 17,808,655 |............... 3,639,730 | ceovoereeeerevereeeen0 | (D)......644,418,037 | oo 1000 [ XXX [ XXX [ en...607,701,633 36,716,405
Ling 11.7a5@ % Of COL 7..cvvovevrereiisieriesssseiessssisniesnns | covissisnseissienienen 194 | i 314 | 0000288 | e 2.8 | e 0.6 |00 [ 1000 e XXX [ XK s [ D, S [P 94.3 | o, 5.7

12. Total Bonds Prior Year
........... 179,343,699 v 226,895,829 | .............29,810,818 ...10,212,163 733,376,262 | ..ocoovvvrerernes veveeenenn 14,759,478

7,792,622 |..

..9,309,023 |..

66,572,333

...1,608,054

..29,810,818 |.
12.8 Line 12.7858 % 0f COL. O...ccoovevvrcrieiccceeeeecesee s | coevesrrissieneenennan R 421 | e, 295 | oo 3.7
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ersesaenens 101,394,774 | ........... 276,781,175 |........... 150,793,085 |............. 17,216,315 | .oveveeeeeenn 2,677,944 | oo | e 548,863,293 | ....ccevrvirerrrian 852 |, 718,616,783 | .ovovveeeveiernae 89.8 |.....co.... 548,863,293
............. 14,401,550 |.............32,373,467 | .............10,131,537 revereennnnD6,906,554 | 8.8 64,964,279 | e 81 .. 56,906,554
................. 640,115 |...............1,291,670 reeeriennnn 1,931,785 reverenennnn 1,931,785
. 17,216,315 |.
13.8 Line 13.7.a5@ % Of COl. 7...vvvriverrceeenseeseeernesinens | cvveesniesnnnenen 192 | e D1 | 265 | e 2.8 | o 0.4
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......ccccecvecvrcvrar | corcnrinrinnninneenn 181 | i 88.2 | iviviiiieinnn25.0 | e, 2.7 | e 04
14, Total Privately Placed Bonds
141 NAIC Tt | sesseassessees 7,778,705 |............. 17,557,409 |..............5,530,818 | ..ceovrrrrnn 592,340 | toviirerreere 981,786 | oo | e 32,421,058 | ..o 5.0 [ 14,759,478 32,421,058

..898,911

.3,396,436 | ....

..4,295,347

.1,608,054

...4,295,347

............... 8,677,616 |.............20,953,845 | ..............5,530,818 | ................592,340 | .................961,786
14.8 Line 14.7 as a % of Col. 7.... ..23.6 . A5 ] I 2.6
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11........cccccocvvvcvic| covvvrvrererircrirernan 13 | i, 33 | il 09 | oo (O 0.1
(@) Includes $.....36,716,405 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....629,717 current year of bonds with Z designations and $.....1,200,336 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....41,236,831; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S......... 0; NAIC6S.......... 0.
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Other Loan-Backed and Structured Securities..

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations 46,209,601 |. ...86,298,602 | ... .23,896,675 |. XXX.. ...156,404,877 ...328,401,380 ...156,404,877 |..
1.02 Residential Mortgage-Backed Securities... ..278,540 |. ....62,056 XXX.. 873,635 | o0 | 964,957 | oo 01 i 873,635 |..
1.03 Commercial Mortgage-Backed SECUMLIES. ..........cvuvirrieiieieieieiiieiies [eovieieisseessenens | veeneissesieesssesenes | oo 1.9, GO TR 0 e | e 0.0 |

............ 46,488,141

86,829,801

............ 23,958,731

.......... 157,278,512

.......... 329,366,338

.......... 157,278,512

2.01

2.02
2.03
2.04
2.05

4,048,891

...4,048,891

..4,125,616

...4,048,891

.............. 4,125,616

.............. 4,048,891

3.01

3.02

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.............. 7,159,975

124

4.01
4.02
4.03
4.04

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations,
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities.

.............. 1,907,463

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities............oovrrrrvernenienennnnns
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Totals

............ 17,048,355
............ 13,962,473

31,881,156
43,843,312

............ 38,261,591
............ 24,942,435

...1,970,664 |.

.............. 1,101,099
............ 15,572,023

1,970,664

............ 86,365,972
............ 99,922,669

3,045,270

............ 88,292,201
.......... 100,998,187

............ 65,174,691

191,261,053

.......... 189,333,910

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations.

Residential Mortgage-Backed Securities............covruriivenenieieinnnns
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Totals.

.......... 244,422,367
.............. 3,783,465
............ 13,987,696

..9,523,316

1,530,585

............ 10,221,883

..5,723,707 |..

....... 2.58,532,947

7.01

7.02
7.03

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired
Totals.




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o R0.0, S I 0.0 ST 0.0 ST .0 S XXXrvrrrrarins [ eormenmesniensssssesnssnens | conerensssensssnssnesnenas {01 0.0 |t
.......... XXX [ ernereee XK e XX | v e XXX s | e XK [0 [ 0.0 |0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

1. Total Bonds Current Year
11.01 Issuer Oblgations...........ccocuveveieiereieieiesisessiesesessssessessssssesessenns | ceeeenn 107,596,121 1..........273,852,038 | ..........130,731,818 | ............ 1,101,099 | c.ovoiirciieiieeenn0 [ e XXX ovvvreiins | v 513,281,074 | oo 197 | ) 0.9 I R ) 0.9 RN B 487,913,557
11.02 Residential Mortgage-Backed Securities............ccoovvrvevreescinisnrciens [ eevernnnn 14,713,746 | ............45,5614,170 | ............25,621,440 |............16,166,201 |..............3,639,730 | .......... D.9.0 S 105,655,287 | .cooeveeeeen 164 | )0, N )90 N 101,871,822

11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.

11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.

.......... XXX [ e 13,987,696
.11,493,980

............ 10,221,883
...7,694,371

11.09 Line 11.08 a5 @ % Of COL 7.

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities...
12.03 Commercial Mortgage-Backed Securities.
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans..... .
12.07 Unaffiliated Bank LOANS...........cceriiirieiieriieieieeeieeissie e | enssreeessssessnsssesessnnees b

302,193,151 | .......... 201,548,298 | .............. 1,865,351
...30,760,019 | ... .26,159,080 |. ...27,945,466 | ...

.......... 684,904,276 6 |........669,736,731
...101,601,227 ..101,601,227 | ..
..9,481,905 ..8,981,917 |..
...4,575,855 ...3,875,855 |..

. 20810818 ..
12.09 Line 12.08 a5@ % 0f COL O......oovviiiiiicccccccccccccceeeeeees | eeeeeecececieicieaens A A KN I 3.7

""""""""" ..T84,185,730 |.

13. Total Publicly Traded Bonds
13.01 ISSUET ODlIGAtIONS.........cvveeveciieieice et | eevenieias 101,612,300 |..........258,058,170 | .......... 127,141,988 |.............. 1,101,099
13.02 Residential Mortgage-Backed Securities... 14,241,013 |. 25,004,492 |. ...15,573,861
13.03 Commercial Mortgage-Backed SECUMIES..........cccoveerireeeirieerieisiiees [ eveeeieiisesiseeeeenes . . ..5,310,533 |.

Other Loan-Backed and Structured Securities..

29,9, O IO 487,913,557 N A P 669,736,731 | ... T 487,913,557
...101,871,822 ...101,601,227 ..101,871,822 | ..
10,221,883 ..8,981,917 .10,221,883 |..
...7,694,371 ...3,875,855 ...7,694,371

.............. 2,677,94
...... 04 |. 0. 0. 1.9, GO I

.......... 116,436,439 |.......... v 17,216,315
..19.2 2.8

13.09 Line 13.08 as a % of Col. 7.......

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed SeCUNties. .........covvvreveeririireriiseineineens
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans.

14.08 TORAIS.......oceeeecicicc e | cesneeneeeas 8,677,616 |............ 20,953,845 |.............. 5,530,818 |...coovvvvninnns 592,340 | ..o 961,786
14.09 Line 14.08 @5 @ % Of COl. 7......cvuuiveiiiiiiriiriininisiessssississiesienes | o 23.6 | o 571 | i 151 | i 1.6 | o 2.6

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.........cccccevivrvrceeices | corvrveisirinieneeen 1.3 |33 | iiiiiiiieenl0.9 | e (O I 0.1




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DeCember 31 O PHIOr YEAI........c.cuiuiviieiiieiieie et sesesssens | svressessssessesssssssesesessssessesssanses 94,690,813 | .oovieiiceieee e LU 1 T T O OO
2. Cost of short-term investments acquired 160,687,128 160,687,128

3. ACCIUAL OF QISCOUNL. ...ttt ettt ettt ettt e ettt s s s st as et esesasssesessseseesssesesesesebesesesebesebasarasas | eeessssssssnssssesssesssssese et eserererarans 1,108,279 | oo O£ T T RO OO
4. Unrealized valuation INCrEASE (AECIBASE)........c..vururiruerririierierissire ettt senees | nebsesses st s sttt 0 O OO BTSSR
5. Total Gain (I0SS) ON QISPOSAIS. .......cvevuiriirirrieiiieieisiseie sttt ettt s ettt b et se bbb s b st snsats | otessesesassstesesses et e s s s et e s s et et e s et st esesenas 378 | o 378 | et | etet ettt b ettt se bt ettt setesnte | 4beesebetees et et et s At et ettt b s Rt et n bt r et
6. Deduct consideration reCeived 0N GISPOSAIS............vreuirrrriririiieieireisseeei st sss st ssssssenns | sesstessessssessessessssssesseessantesseens 217,544,648 | ....covvevereeeiee e AR T T TR
7. Deduct amortization Of PIEMIUML...........cceiiuieieieirieieiesste ettt s bbb ss s sns | stessebsssessessesss s s s s s s s st bbb s b n s nsenas 0 | ettt nies | £esete b sttt b et b et e s bk s ettt e bk nsetets | 4eEebetseRet et e ae bR R b et s bR e R bt et b n st et s e tetee | Hhetebnaebe b e Rt et e b bRttt b R bbbt tns
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE...........c.ouiurereriiiiiieinieerieriseieressisienies | reisessessssiee st O OO O PO U PR
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........c.veuriiieiriieiririeeiessee e | ersrsressessses st ensss et es s b st etessasesannsenns 0 | ettt ettt ettt ettt ettt nennes | feesetetensetet et etetessetetesetetsnsetetensesetsssetenenseses | 4etekesiesesetassetesntetessesetesentetes e setetansetenenenetes | 4hetetissetetaetetetsehe et en sttt bk ns bt st et en et etans

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONAAMIE @MOUNLS.........c.oiieiriiieieiie ettt bbbt seses | ebesssteseteses st st et en e s et et se b et sttt snb et st etns 0 | e




Statement as of December 31, 2019 of the USAble Mutual Insurance company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBA.........cvuiuriiieereeeiie et ssees et ssss st se st essssssesss | sesseesessessessssssessessassseesssessssssessensnsnnes 61,952,026 | ... 20,469,037 | oo 41,482,989 | ..o
2. Cost of Cash EQUIVAIENTS BCQUITE............cvevuiuieiieiciieieie ettt et bbbt b e bbb s bt es st essens | 4evsesassssesssbss s s ss st es b e s bt en s saes 2,185,604,458 | ....ooovveeereeieeeeee e 145,699,368 | ....oocveveeerereeieeeee e 2,039,905,091 | ...evviecreieeeeteee ettt
3. ACCTUAN OF QISCOUNL. ......oveviiecvicecteis ettt ettt bttt s bt s sttt ae b e s et et et seset s s st et es s setesensetesanssasssnantasansnsass | ebessssssssissstesessssessssesesensetesensesesensetesansnaas 167,948 | oo s TB7,948 | ..ottt etens | ererae ettt ettt a ettt n et n e tans
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gain (I0SS) ON QISPOSAIS.........vererrerirrerrerriseisseeeeseesessssesetsessesesssseesesssese s st ess s s s ess s s ess st ess st e s ssesssessessessanssnssnssns | Sossossssssessassssssessessanssnssestassssssessensnssnssessnnes 1517 | e 1517 | ettt s nas | et ettt bbb
6. Deduct consideration reCeived 0N ISPOSAIS............c..cuiuiurieiiiieiieieieeie ettt sttt bbb sae s senas | sevsesssessesassss s s ss st es s bbb s baes 2,213,835,808 | ...oovieeeeee s 164,042,990 | ..ovveevcreece e 2,049,792,819 | ..oovieeiceeee et s
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nonadmitted @MOUNTS...........ccccririieiiiciesee ettt aen

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........cccceeviueee




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB/A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
6th & Gaines (North Building)........ . . [ [ Little Rock 01/01/1953. | oo | e 1,547,265 s | e | e | 0. | v | e 801,305 | ..o
7th & Gaines (South Building) OO . . | Little Rock.. 01/01/1974. | .. 4,715,753 - 2,576,557 | coovverireriseiniis
6th & GAINES LANG.........ourveiirrirriceiie e Little Rock.. 01/01/1953. .127,309 127,309 | covvrreerierierieniens | reriererneessesnsnienies | e | e | o0 | e | s | e
600-608 West Seventh Land .. | Little Rock.. 01/01/1965. | .. 127,783 127,783 et | e | e | oenenenerenenennQ [ s | s | e
Main Building Improvement . . <eeeeeeenee | Little Rock.. Various...... . 40,671,103 | oo | e 24,426,293 2,948,273 | oo | e | aereeneneee(2,988,273) | o | s | s
614-624 W. Seventh Land. s revenneee | Little Rock.. 01/01/1970. | .. 185,760 185,760 . . . et | s
Block 177, Original City of LR Land . SOOI RN Little ROCK......uvvrrercernaens AR..... 01011971, | oo | e 437,620 437,620 ettt | e | s | e 0 [ v | e | s
NEW Parking LOt..........cccreeermreeneiinneisneeecnesessesesseeeenns .. | Little Rock.. 01/01/1972. | .. . - - 0 [ orreeeeeeeerenreesies | eeeevieessessessessissnies | oo ssesseenes
Offsite Storage Land...........cc.vcveveneencernerenerinniis revenneee | Little Rock.. 01/01/1983. | .. ...50,194 . 50,194 . . . 0 ettt | s
Ralph Croy BlAG (ANNEX).........vvereriireiriireiirisiesierssiesesissesseesssesssssssenssssessesissens | oesensenes Little Rock 01/01/2002. | ..o | v 154,036 . 86,324 3,851 | oo | e | s (3,851) | cvvurerrerriererieierians | e 50,477 | oo
Offsite Storage BUIldiNg...........c.ccvrererereeieineierieeeseeesesieeni .. | Little Rock.. 01/01/1983. | .. 17,536 1,042 | oo | e | e (1,042) | oo | e (LS R
RaIPN CrOY LANG. ..ot <evenneee | Little Rock.. 01/01/2002. | .. 124,932 . cevvneriee [ s | s 0 [ v | e | e
Offsite Storage BUING...........c.evrererieririeieieieeeeisessssessesieeesseesssssssienens | sevesssenns Little Rock 01/01/1996. 145,405 . 13,131 | e e | e (13,131) [ v | e 62,139 | oo
Tth & Arch Warehouse .. | Little Rock.. 01/01/2005. | .. 2,353 5,847 | oo | e | s (5,647) 147,916 | oo
Warehouse Improvement; . . <eveeeenee | Little Rock.. Various...... . 4,753 2,406 USSR SRR S (2,408) JESSSTSTURRRRTT PO
Parking Deck.... . [SSSTUTUTRRIRRIORTE ISV Little Rock 01/01/2004. | oo | v 6,881,441 | oot | e 3,511,116 186,268 | ..ooovvevvrireiierinens | veveeeirineinsissesinsenens | coneisennins (186,268) | ....vvvvvveernrirrireiins | cnerrssisesiiessssisensins | ceressissisnssssssessienes
USACC Building BCBS portion s revenneee | Little Rock.. Various...... 1,458,606 447,301 ) 228444 |,
USACC Improvements: BCBS portion......... e . .. | Little Rock.. Various...... 14,768,527 2,379,729 ) [ e | e |
Capitol & SPriNG LANG........ccveeerereeeiriieieieirciseie e seesessssssseens | eeseeneenes Little Rock 01/01/1991. | oo | e 1,125,000 | oo | e 1,125,000 s | creresneenensresneneees | ceseeneenesnssssesneennsens | srsseenessensenesernnenessQ. | ererneeeinsene e | eersesseesseeee e essenenns | sereeseseeneeenesesseneaa
Capitol & Spring Land (Deck) .. | Little Rock.. 01/01/1991. | .. .625,000 625,000 - . . 0 | creeeeererieseesieesens | eeeevssessesesieesesiens | erreesesissss s
COloNial LANG. .....cvvueeeeeerierieeeeseie e . | Little Rock.. 01/01/1994. | .. .980,789 980,789 - . . 0 ettt | s
MeEdICare LaNG........cvuurveririiieiicierisissiesie et snnnes | sersanenes Little Rock 01/01/2007. | .ovvvrvvervrires | e 465,000 465,000 s | e | e | e 0 [ e | s | e
Investment in Real Estate - NLR .. | North Little Rock.... .. |AR..... 01/01/2007. | cevoovvvvercrer | cenee 5,924,709 | ....ovvveereerrnerreninns | s 3,567,169 148,118 e TA21A476 | e
Investment in NLR - IMprov..........ccccvevivceennne . .. | North Little Rock.... ... |AR..... 01/01/2007. | ..o | e 2,256,224 548,034 137,291 weveennnes e | e (137,291) [ | e | e
TeXArKaNa LaNG..........coucvrieririicicieresi et | enieenaees Texarkana..........ccocvvenee. AR..... 01/01/2009. | ...oovvererriires | v 250,000 250,000 s | e | e | o0 [ e | e | e
Texarkana Building............c.erveereriiirinnieineseeessse s . | Texarkana.. . |AR..... 01/01/2009. | .. 591,148 431,045 . 14,779 132,501 | oo
Texarkana IMProvEMENtS...........cceveerrerrerereieeeineereeeeessessseeeneens . | Texarkana.. .|AR..... 01/01/2009. | .. 22,969 6,315 | oo | e | cveerneneennenneen(8,315) | o | s [ s

........................ 0

........................ 0

.............................................................................................................. . 0
0299999. Properties Occupied by the Reporting Entity - Administrative. .. OO ORROTPRRPRT IPPPRTRION 113,121,680 | ..ooovvvcviiniinen0 | 00 53,489,517 | i (U I 6,294,151 | oo 0 0 9,436,042 0
0399999. Total - Properties Occupied by the Reporting Entity.... .. SRRSO [PRRION 113,121,680 | .0 | e 53,489,517 | i 0 6,294,151 | oo 0 0 | oiieeeeenn(6,294151) | o0 | e 9,436,042 | ..o 0
Properties Held for the Production of Income
TIMbErand POYEN. ...t 09/01/2003. | .. ..3,148,069 |.. N . 80,112 1e(80,112) [ oo | e 414,000 | ..ooooriirrenns 58,141
Timberland AShAOWN. ..o RN 06/01/2004. | .. ..3,491,008 |.. e . 205,385 . .(205,385) | ..o | e 506,268 | ...t 59,850
0499999. Total - Properties Held for the Production of Income . ettt ettt ettt n et sena et et esn et ensaetennsetesenaetenenees | orerereraens 6,639,078 | ...cccvcvrreeine (U I 6,639,078 | ......cccoevrnnann 0 285,498 |...cccoovveverrnn 0 (O (285,498) 0. 920,358 117,991
0699999, TOAIS.........cvvrrerreraieeeiieiiese e ss et eei e eEReee bttt | eeeienes 119,760,758 | ..oovvvevrrcrierins 0| v 60,128,595 | .....ccovvviriirinniinnd 0 6,579,649 | ...ccovvivrirririnne 0 (V) [ (6,579,649) | ..o [V 10,356,400 | ......cc...c.... 117,991




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

Date
Acquired Name of Vendor

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

Acquired by Purchase

Main Building Improvement

USACC Improvements: BCBS portion.....................

Timberland Poyen - Reforestation.........
Timberland Ashdown - Reforestation.

1 Location
2
Description of Property City
Little ROCK........vvverereireieriiis
Little ROCK......ceuveeievercieriis
POYEN....ooie
[ AShdOWN.....i e

Various...... VMIOUS. ...

Various...... Various

Various...... Various

Various...... VBIHOUS. .1t

0199999. Total - Acquired by Purchase..........

0399999. Totals.....................

¢03




Statement as of December 31, 2019 of the USAble Mutual Insurance company

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, EO5, E06
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- |  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND| .. . ... |USA... |BABSON CAPITAL FLOATING RATE INCOME FUND............ 01/31/2017] ... 42,622,759 41,846,684 | ....... 41,846,684 | ... 1,407,500
2399999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated 42622759 | ... 41,846,684 | ....... 41,846,684 | ..... 1,407,500
Any Other Class of Assets - Unaffiliated
97MSCN 75 0 |MARTINGALE INVST TR SER ... ‘ ......... ‘ ................................. IUSA... |MARTINGALE INVST TR SER 1. | ............ |03/31/2017 ..................... 60,000,000 | ......... 76,298,320 | ....... 76,298,320 |....16,166,623
4699999. Total - Any Other Class Of ASSEt = UNAFfIIEE. ... . vv. itttk ek s8££ttt | senisned 60,000,000 | ......... 76,298,320 | ....... 76,298,320 |....16,166,623
Any Other Class of Assets - Affiliated
Life & Specialty Ventures, LLC...........occvvvenvverviinerires | v Little RocK........ccouun. AR i [ et | s 10/01/2008] ......ccvoe | wvrrenes 58,140,087 | ......... 81,204,096 | ....... 81,204,096 | ..(18,304,482)
Partnership For A Healthy Arkansas, LLC.........cccooees | covvinns Little Rock................. AR oo | oo eanenns | cereninenn 12/01/2015] ............ 217617 | oo 99,082 | ............. 99,082 | ....... (100,527)
4799999. Total - Any Other Class Of ASSEt = AFFIIBIEG. ... vtttk oeE8 s +0rnnD8,357,704 | ... 81,303,178 | ...... 81,303,178 | ..(18,405,009)
4899999. SUDLOLAI - UNGFIIATEA. ...tk ek ki E k0L kbbbt | cniins 102,622,759 | ....... 118,145,003 | ..... 118,145,003 | ....17,574,123
4999999. Subtotal - Affiliated .58,357,704 81,303,178 | ... 81,303,178 | ..(18,405,009) | .
5099999, TOAIS..........vvuuiiireiiriiiiiii et eLed L | oniins 160,980,463 | ....... 199,448,182 | ..... 199,448,182 | ....... (830,886) | .
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated

97MSCM 3D 9 |BABSON CAPITAL FLOATING RATE INCOME FUND.......... . ceerterinene | s USA....... BABSON CAPITAL FLOATING RATE INCOME FUND........cccoviviiiiniiininininns 017312017 | o [ 1,646,845 |......
2399999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage LOans = UNGFfIIALEA. ............coviiiiis ettt ettt es st ensen bt entenses et et entessessessnsensessesssensessessnss | woessssessesesnssneas 0 1,646,845 XXX
4899999, SUDHOTAI = UNFIHIBLEY. .. ...ttt 8808 £0EE 4£EEEEEfHEEE 0L oEE 1SRk E L E L8 HEEE 4L E 4L L £ R0 EEEE4EEE 0 R oL R EHE0Eo0E1  £1eEEeEE 8oL R HEEEEEEE LR EEE L E L e LR L E LR EfEEE LR LRkttt | erbiennt et 0 1,646,845 XXX
5099999, TOAIS. ... vvveeeseeseeseeesseeseeseseeese s s es st s bbb S8 s 8o 8 e84 E 8281 E R R84 E8 R E e R R e R et ERe HeEkeERseeRE oL AL E R oAb R LR LR LR LR AR LR R R R R LA eER e R ee R R eE R eeEs  EEieeEieeER e R R RS E eSS LR LR RS E AR R AR E LR ARkt | erbiesti et 0 1,646,845 XXX
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND......... | cccoovsiiiniiinisniicniicsniis IUSA|VARIOUS ............................. 01/31/2017. | 12/31/2019. 2,360,741 | .o [ . 2,372,156 | ... 1,753,965 [ ..o | v (618,191) | .cvovvv (618,191) | ....... 1,832,748
2399999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated..... 2,360,741 0 0 0 2,372,156 | ..... 1,753,965 | .oovvviviien0 | e (618,191) ] ... (618,191) ....... 1,832,748
4899999. Subtotal - Unaffiliated.........cccccovvvrsiinncnnas 2,360,741 0 0 0 2,372,156 | ... 1,753,965 | o0 | s (618,191) | ......... (618,191)] ....... 1,832,748
5099999. TOaIS.........cvvrrerrereerieirerierierseeeiensesesesiesien 2,360,741 0 0 0 2,372,156 | ..... 1,753,965 | ...coovrvvirien | e (618,191)| ......... (618,191)| ....... 1,832,748
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  4X 5 |UNITED STATES TREASURY 2103914 | e 3,325,248 | ... 3,200,000 3,177,344 5,781 | s [ e [ e 2.750 |......2.955 |FA....... 29,736 | oo 88,000 | 09/21/2018. | 08/31/2023.
912828 5P 1 |UNITED STATES TREASURY ...104.598 ....21,965,580 21,000,000 21,190,202 (45,392) | ..veoevreeineines [ e [ e 2.875 |....2.630 |MN...... ..52,787 | ...... 603,750 | 12/19/2018. | 11/30/2023.
912828 B6 6 |UNITED STATES TREASURY ...104.309 20,861,800 20,000,000 | ........... 19,890,460 | .....ovvvrvercrrrinns 24,945 | ..o | e | e 2.750 |......2.892 |FA.......| .......207,745 | ....... 550,000 | 11/19/2018. | 02/15/2024.
912828 H4 5 |UNITED STATES TREASURY ...100.888 ..5,787,342 ....5,736,403 | ..o 5,606,409 | .............. 99,060 25,173 | oo | e | e 0.250 |...0.723 [Jdociis | v 8,625 | e 13,509 | 09/13/2019. | 01/15/2025.
912828 L5 7 |UNITED STATES TREASURY ...100.336 100,336 99,138 | ..o 301 [ | e | e 1.750 |.....2.075 |MS......| oo 4B | s 1,750 | 10/25/2017. | 09/30/2022.
912828 NM 8 | UNITED STATES TREASURY ...100.956 9,261,737 9,260,058 | ............158,921 | ......... (160,199) | ..vvveerrreerereees | v | e 1.250 | ....(0.590) [Jd.ccoves | v 52,975 | ... 113,259 | 02/01/2017. | 07/15/2020.
912828 QV 5 |UNITED STATES TREASURY 2101122 | e 9,236,322 9,258,227 | ...........158,160 | .......... (80,929) | ...vvvvvrrrereeres [ errerierineeiininns [ e 0.625 | ....(0.312) [ Jd..ocee | v 26,371 | e 56,381 | 02/01/2017. | 07/15/2021.
912828 SV 3 |UNITED STATES TREASURY ..100.328 | ..o 50,164 | ..o 50,000 49,898 | ....oovierririniins A1 | e s [ 1.750 |.....1.838 |[MN......| oo 113 | s 875 | 04/28/2017. | 05/15/2022.
912828 TE 0 |UNITED STATES TREASURY 100418 | oo 5,281,237 ....5,259,253 ....5,200,697 22,836 | .voorrrerrrrennnes [ e | e 0.125 |.....0.582 [Jd.ccocee | v 3,037 | e 6,493 | 05/17/2018. | 07/15/2022.
912828 VM 9 |UNITED STATES TREASURY ...101.382 ...11,490,573 11,333,938 | ..........11,303,722 8,390 | .ovververireenns [ [ 0.375 |....0454 |JJ....... | ... 19,634 | L 41,977 | 06/06/2018. | 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY ..100.595 | ..ooovrvene 5,450,891 ..5,418,650 | ............. 5,326,831 | ...ccc0err..93,850 | oo 19,946 [ ..o | e | e 0.125 |...0.517 [ | e 3,129 | 6,690 | 04/13/2018. | 07/15/2024.
912828  XT 2 |UNITED STATES TREASURY ..101.387 | ... 2,838,836 | ...... ....2,800,000 2,828,343 | oo (3,267) [ oo | e | e 2.000 |.....1.761 [MN......| cccc0ee0. 4,896 | ..o 28,000 | 06/19/2019. | 05/31/2024.
912828 Y6 1 |UNITED STATES TREASURY ..103.844 | ..o 8,307,520 | ...cvvvrnecs 8,000,000 7,973,740 | oo 6,871 | oo [ rereneersenineienes [ e 2.750 |.....2.847 |J.ors | 92,065 | ... 220,000 |07/31/2018. | 07/31/2023.
912828  YB 0 |UNITED STATES TREASURY .....c.cosvvuiiimrrimeieriesirnneisssisessisssssesissesssssnnniss | eeviees | oo [eovnneinnns [eonneveenT | e 14,143,312 | L1 97.496 ....13,746,936 ..14,100,000 | ........... 14,142,262 (1,057) [ oo | e | s 1.625 |.....1.591 |FA...... . | 10/07/2019. | 08/15/2029.
912828 YD 6 |UNITED STATES TREASURY ......cosiviiiiimrinnnrinsnissessmissesssnsssnsssnssssssnssssess | sennee | oo | eovnnnnnnns | eonseinen | | o 4,146,023 .00 97.281 | v 4,085,802 ....4,200,000 4,148,004 [ 1,980 [ I P 1.375 |....1.571 |FA...... . | 09/24/2019. | 08/31/2026.
0199999. U.S. Government - Issuer Obligation . XXX | s 121,790,323 | .......... 119,506,117 | ......... 119,455,334 | ............ 797,364 | ......... (174,572) | oo 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie:
38378U 8L 4 | GNR 15HO04B FA - CMO....couiiriiisiiisiisiississssiss sttt snsens | ....... | ‘ ........... 4‘ AAAAAAAAAAA | 878,689 |...100.027 | .cooivvrrrnns 873,751 | oo 873,515 873,635 | .o (5,090) i [ 2424 |.....2.459 [MON... | .ccoovrnnrens 647 | . 26,211 | 11/05/2018. | 12/20/2064.
0299999. U.S. Government - Residential Mortgage-Backed Securities . 878,689 XXX 873,751 | v 873,515 873,635 (5,090) | ..o 0 0 XXX XXX XXX | i 647 | . 26,211 XXX XXX
0599999.  TOtal = U.S. GOVEINMENE. ... vvoriesiesesisisissesisesssasesesessssses s sttt tsssnnias | enninenes 118,839,329 XXX .122,664,075 | .......... 120,379,632 .120,328,969 | ...........797,364 | ......... (179,663) | ...ovvovrvnrinnn 0 0 XXX XXX XXX | 606,264 | .....1,756,894 XXX XXX
All Other Gover ts - Issuer Obligations
68323A  BK 9 [ONTARIO, PROVINCE OF.......cccostiirrmiirinriernisssierssissesesssisessssesssssessesssnes | sevenes [0 IS [ 1FE| oo 1,710,100 |...101.546 | ............. 1,777,055 | oo 1,750,000 1,725,822 | .o 9,205 | .o [ v | e 2.450 .3.030 (D | e 238 | o 42,875 | 04/10/2018. | 06/29/2022.
748148 PB 3 |QUEBEC (PROVINCE OF)......coiiiieiiriiesimissnssnssssssensssssssnsssssssnssssssensssenss | sevsnes (o I 1FE] oo 2,498,320 |..118.811 | .o 2,376,220 | .cooovvvs 2,000,000 | ..oovvernee. 2,323,069 [ I P 7.500 |.....2.683 [ | ot 69,167 | ........ 150,000 | 12/04/2017. | 07/15/2023.
0699999. All Other Governments - Issuer Obligation: XXX | e 4,153,275 4,048,891 | ....coooooveveeen0 | e (76,726) | oo 0 0 XXX XXX XXX | ........69,405 | ........ 192,875 XXX XXX
1099999. Total - All Other GOVEMMENES. ... eruersuresersserssseessensseessers sttt XXX 4,153,275 4,048,891 | oo | i (76,726) | oo 0 0 XXX XXX XXX | 069,405 | ... 192,875 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
041042 ZW 5 |ARKANSAS ST.......ccoouue. 102,639 | oo 1,026,390 | ..............1,000,000 | .....cco.... 1,027,537 [ .oveeveenereneiinenns | e THOTI) s e [ e 2.875 06/29/2016. | 06/01/2022.
130630 GB 8 |CALIFORNIA ST......coovvvvviirrreinrinninns ...106.192 796,440 753,049 | .o [ e (A78) | o | e [ 3.375 01/16/2019. | 04/01/2025.
20772 L5 9 |CONNECTICUT ST... ...100.267 .752,003 751,124 | o [ (1,89 [ s | e | s 2.500 08/04/2015. | 08/01/2020.
605581 HK 6 |MISSISSIPPI ST............. ...103.575 ..1,653,625 1,500,000 | cvocvvirirerririnrens | v | e e | e 2.831 12/07/2016. | 12/01/2023.
677522 HE 7 |OHIOST...cocoovviicrennee ...117.554 1,175,540 114,614 [ s | e (19,726) | e [ [ 5.000 02/27/2018. | 11/01/2032.
880541 QS 9 |TENNESSEE ST......cccoviiiimriiiriiniiiiierississssnines ..104.065 | ..o 1,144,715 1,148,335 e [ 3.378 |....1. 07/27/2016. | 08/01/2022.
1199999. U.S. States, Territories & Possessions - ISSUET OblIgations........ ..ottt ensennas XXX 6,448,713 6,294,659 | ....ccoooeeeeeen0 | cieeenn(51,330) | o 0 0 XXX XXX XXX | .......43,801 | ... 202,436 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX | e 6,448,713 6,294,659 | ..oooovcirinrinenn0 | iiieenn(51,330) | v 0 0 XXX XXX XXX | o 43,891 | 202,436 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
041431 LS 4 | ARLINGTON CNTY VA ...ooiiiiriieriintineinsisesiessessesisssssessessssesssesssssesns | svvenes | o0 2| . 1FE 565,813 |...100.943 565,281 565,179 | ..ouvvevrrrerrerireres [ errerrneneens(B34) o | v | s 2.470 07/11/2019. | 08/01/2025.
108152  DE 6 |BRIDGEPORT CONN.......ociuuriirimeiniienisessenssseisesssssssesssessssssssssssssssssssnses | seeenns | o 2| . 1FE 160,910 |...106.231 148,723 147,362 | covvvencreerinennens | eevvererne ($840) | o [ e [ e 5.000 10/27/2016. | 08/15/2021.
108152  DH 9 |BRIDGEPORT CONN.....coovivrmirimimriennierienissessesssnsessensssesssnsssessesssesssens | conenen | oo | vevesneesene | cvvene 1FE ...105.733 380,639 | ...ccceerrrrrn 360,000 | oo 378,932 | ..o [ e (11418 [ s | e | s 5.000 10/27/2016. | 08/15/2021.
167486 VZ 9 [CHICAGO ILL......cvoriireiiiieiierineieeiseissesisensenisssesesssssssssssssssesssssssessansens | connnne | oo | vevenen 1,2 | e 2FE ...104.061 231,755 | oo | evnreeeennnn(5,830) | o | e [ e 5.962 02/07/2019. | 01/01/2021.
167615 TY 9 |CHICAGO ILL PK DIST.....covivirirremeereinerieriresesessssisessessssessensssssssessnsnns | ovene | oo | veveneeini | aveene 1FE . 111.461 1,129,294 | ..ooovevvvcrnerns | verrenenn(20,856) | oo | s | 5.000 10/07/2016. | 01/01/2027.
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184541 AN 0 | CLEAR CREEK TEX INDPT SCH DIST.....ccoiiiiiiieiieineirnesineisesiessssensssines | evenns . 2| . 1FE| v 1,163,650 |..120.254 | ....cccccooeue 1,202,540 | ..coovvrennee 1,000,000 | ..ccovvrenne 1,129,579 [ .oveoeeieeieei [ e (19,225) [ ..vvvrererineines [ v [ e 5.000 |.....2.690 |FA...... 03/14/2018. | 02/15/2029.
265138 HT 7 | DUNCANVILLE TEX INDPT SCH DIST.....coovivirrirrerinirerierinsrsensesesenisssennes | cerenes 2| 1FE .1,305,438 |...106.316 ..1,334,266 ....1,255,000 1,291,180 e(10,891) | oo [ e [ e 4,000 |.....3.025 |FA....... . 09/05/2018. | 02/15/2025.
278445 HX 2 |EAU CLAIRE WIS AREA SCH DIST......ovvurirrierineiieriesereenne OO IO JO0 PR IOV 1FE]| ... ...602,660 |..121.645 | ... 608,225 ...579,382 | eenn(11,686) e | 5.000 |.....2.261 |AO...... . 12/14/2017. | 04/01/2026.
283590 FH 5 |EL PASOCNTY TEX HOSP DIST . creveereneennnnes [ s [P0 [T IO 2FE | s 736,711 |...101.983 | ..ccovverirns 667,989 668,726 | .....ovvererirriiriene (21,788) e [ 5.000 |.....1.600 |FA....... 10/25/2016. | 08/15/2020.
432841 PP 3 |HILTONHEADISSC...cccoevrrrirnn. IOV I | e | e AFE| oo, 367,132 |...102.172 337,168 338,229 (8,882) [ v | ceerneineiieiienins | e 4.000 |.....1.251 |JD....... 09/02/2016. | 12/01/2020.
495260 L2 5 |KING CNTY WASH SCH DIST NO 414 LAKE WASH JIOS I . 2] .. 1FE| .. 849,848 |...123.506 926,295 840,078 (9,125) [ oo | e | s 5.000 |......3.350 [JD....... 11/16/2018. | 12/01/2037.
590621 KY 3 |MESA CNTY COLO VY SCH DIST NO 051 GRAND............. IOV . 2| . 1FE]| .. 900,795 |...125.725 942,938 | ...cccoveererrn 750,000 | oo 874,945 (13,861) 5.250 |.....2.881 [JD....... 02/01/2018. | 12/01/2034.
64763F QJ 1 [NEWORLEANS LA.......ccooimrimiriirinerinnis SO [P L TFE| oo 234,19 |...100.816 | .... 226,836 226,538 . (2,272) e [ 3.142 |.....2.100 [MS...... 07/14/2016. | 09/01/2020.
64966M WK 1 [NEWYORKNY.......... SRRSO OO [P I (1 AFE| oo 1,000,000 |...104.763 | ...cccoovvenne 1,047,630 | .ccocovvrennee 1 000 000 1,000,000 | ..oooovrenrircrirens . 3.250 |.....3.250 |[MS...... 02/23/2018. | 03/01/2024.
662523 C6 4 |NORTH SLOPE BORO ALASKA SSPTURRRRRRNORN IO . 2| 1FE]| .... .1,158,690 |...105.831 ..1,058,310 ....1,000,000 1,052,301 e(B4,369) | oo [ e [ e 5.000 |.....1.450 [JD....... 10/26/2016. | 06/30/2023.
71319R  BZ 9 [PEORIAILL MET ARPT AUTH.....cooiiiiiririciiniicierisnseiesiesiesisiins | v [P0 PO IO 1FE| ... ....666,654 |...106.725 640,350 600,000 | . ..633,178 (16,812) | oo e [ 5.000 |.....2.041 [JD....... 11/29/2017. | 12/01/2021.
882723 7R 4 |TEXAS ST...ccovvvvivvrrrs B [P0 TR IO TFE| oo 1,061,270 |...107.002 ..1,070,020 ....1,000,000 1,057,542 (3,728) e [ 3.301 |.....2.480 |AO...... 06/06/2019. | 10/01/2027.
882723 B2 4 |TEXASST..coovvvviivniin [ . 2| . 1FE]| .. 528,356 |...104.975 | .... 545,870 520,000 526,337 R (1,002) e | 3.011 |.....2.780 |AO...... 12/08/2017. | 10/01/2026.
888514  HU 3 | TITUS CNTY TEX....comieieireemerinerieniessseessssssessesssesssensssssssssssssssssenssesesns | sevens [P0 OO IO AFE| oo 748,223 |...100.628 | ....ccvevernees 674,208 | ..ccovvrrrnn 670,000 673,969 | ..o (23,900) | ..ovvvverrrereenes [ v [ e 5.000 |.....1.381 [MS...... 10/14/2016. | 03/01/2020.
953542 EL 7 |WEST KERN CMNTY COLLEGE DIST CALIF.......ccooimiiiniisiinssiasiiinnissniisnins | sevenns [ I [ 1FE]| ... ...102.626 482,342 470,000 473,571 | (1,866) e [ 3.500 |.....3.070 |MN...... 03/28/2018. | 11/01/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation RN XXX v 14,252,960 ..13,050,000 | ........... 13,818,079 L0 (222,586) | ...ovveeveinnnn 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . XXX | s 14,252,960 | ............ 13,050,000 | ........... 13,818,079 [ ..o, 0] s (222,586) | .....ovvvnninnn 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT.....cocvveveiveerreirerieins | v [ 1. 1FE| i 1,051,782 |..102.324 | ............ 1,069,286 | ......cocoue 1,045,000 1,051,086 | ....ooovrvvrrierririns (696) e 3.163 04/04/2019. | 09/15/2025.
010831 DM 4 | ALAMEDA CNTY CALIF JT PWRS AUTH LEASE RE.... ...100.296 501,480 500,000 2.597 03/23/2018. | 06/01/2020.
04109F BR 8 | ARKANSAS ST DEV FIN AUTH HOSP REV. ...118.537 592,685 565,323 (9,768) [ .ovvvverererernns [ errveererineiseereniens s 5.000 12/13/2017. | 02/01/2026.
072024 ST 0 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV. . . ...104.255 1,042,550 1,002,652 (393) s [ 2.860 03/14/2017. | 04/01/2036.
160131 DB 1 |CHARLESTON EDL EXCELLENCE FING CORP SC.............. . 1,192, L A113.448 | 1,134,480 1,109,637 . (26,604) e 5.000 10/28/2016. | 12/01/2030.
16768T KE 3 |CHICAGO ILL SALES TAXREV.. 2 118.208 [ e 709,248 629,717 | oo (5,285) [ .ovvvvuevrerrernns | weernreinerierineens | e 5.000 10/14/2016. | 01/01/2032.
167727 UY 0 |CHICAGO ILL WASTEWATER TRANSMISSION REV. ..112.428 1,124,280 ....1,000,000 1,094,999 (22,318) [ ..vovvrrvrerririrens | e [ s 5.000 10/07/2016. | 01/01/2025.
19633S AF 0 | COLORADO BRDG ENTERPRISE REV. L11.212 556,060 500,000 525,946 (4,284) [ oo | e | s 4.000 02/12/2018. | 06/30/2025.
196479 H6 9 |COLORADO HSG & FIN AUTH e . ..103.519 1,035,190 ....1,000,000 1,000,000 e 3.125 03/07/2018. | 10/01/2023.
20774Y J9 9 |CONNECTICUT ST HEALTH & EDL FACS AUTH RE........cccovveriiireineriniiens ] ..103.189 | .... 1,031,890 ....1,000,000 997,236 394 e [ 2.000 10/12/2016. | 07/01/2042.
27183M  BR 3 |EAST COLUMBIA BASIN IRR DIST WASH REV. ..115.255 | ... 1,060,346 1,026,994 (22,809) e 5.000 10/28/2016. | 06/01/2024.
3133EH 2U 6 |FEDERAL FARM CREDIT BANKS FUNDING CORP. ...102.701 ..2,054,020 1,990,173 2,342 e [ 2.350 01/12/2018. | 12/12/2023.
3133EH 5S 8 |FEDERAL FARM CREDIT BANKS FUNDING CORP. ...102.556 3,076,680 2,986,057 3,196 e | 2.370 01/12/2018. | 02/05/2024.
3133EK EC 6 | FEDERAL FARM CREDIT BANKS FUNDING CORP. ...103.008 1,030,080 1,037,430 (3,070) e [ 2.450 08/13/2019. | 06/25/2024.
3137EA DB 2 |FREDDIE MAC.......ccccrmvminiimrieirinineiierineins ...101.542 2,030,840 1,990,771 4,365 e 2.375 04/10/2018. | 01/13/2022.
359900 7R 2 |FULTON CNTY GA DEV AUTH REV . ...109.281 693,934 687,041 (20,229) | ..vvoneererineines [ e [ e 5.000 10/28/2016. | 07/01/2022.
39081H AE 2 | GREAT LAKES WTR AUTH MICH SEW DISP SYS R ...119.264 .1,192,640 1,000,000 | . 1,125,428 17,316) [ e [ 5.000 10/14/2016. | 07/01/2030.
392274 ZY 5 |GREATER ORLANDO AVIATION AUTH ORLANDO FL. . . ...106.214 1,062,140 ....1,000,000 1,046,349 (25,687) | ..ovvvneerrerrrreinnes [ crrerirerineiiseinnes [ aeinas 5.000 03/14/2018. | 10/01/2025.
41423P  AH 0 [HARRIS CNTY TEX TOLL RD REV. ceeverereneeins | e [P0 RO IO TFE| oo 1,194,680 |...122.834 ..1,228,340 ....1,000,000 1,155,635 (21,406) e [ 5.000 02/08/2018. | 08/15/2026.
41987Y BC 9 |HAWAIIAN GARDENS CALIF REDEV AGY SUCCESS ISV B . 2| . 1FE]| .. 497,670 |...103.824 519,120 500,000 497,773 103 s [ 3.500 05/20/2019. | 12/01/2033.
432308 G8 1 |HILLSBOROUGH CNTY FLA AVIATION AUTH REV. [PV . 2] ... 1FE| .. 606,29 |...122.750 662,850 599,687 (5,746) e [ 5.000 10/24/2018. | 10/01/2033.
451174 AD 8 |IDAHO ENERGY RES AUTH TRANSMISSION FACS... ...102.820 .925,380 834,138 6,259 e [ 2.952 10/09/2018. | 09/01/2028.
45204E UM 1 |ILLINOIS FIN AUTH REV........ccoocuc. ...112.028 .1,120,280 | ..............1,000,000 | ............. 1,067,531 | .ooeverveverrernnenne | verrenene(10,211) | i | e | e 4.000 10/20/2016. | 07/01/2030.
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455412 AL 0 |INDIANAPOLIS IND WTR SYS REV... SOOI BV [ I 2| . 1FE| v 1,212,600 |...122.564 | .....ccco..e 1,225,640 | ....coocveeeee 1,000,000 1,150,954 | ..o, (20,227) e [ 5.000 |.....2.551 |AO...... 10/14/2016. | 10/01/2028.
45710P  AC 4 |[INGLEWOOD CALIF JT PWRS AUTH LEASE REV........ccccovcvermrrmerirrencensiines | cvveene [P0 OO IO 1FE ....590,000 |...101.947 601,487 ...590,000 590,000 [ vvovurerrrrermmrernns | ereeennnresnnrssnnns | eeerennssessneennnes | seevenenssnssennees | eevees 2.794 |....2.795 |FA....... 03/22/2019. | 08/01/2023.
490580 EQ 6 |KENT HOSP FIN AUTH MICH REV............. [SSTSTTIRORTTIOINS IO JU (ORI B IO 1FE| ... ...750,000 |..... 99.531 | ... 746,483 750,000 s e [ 2,741 |...2741 | W....... 10/23/2019. | 07/15/2028.
523288 ED 6 |LEDGEVIEW WIS......cooviiiriririeiieinirieriesieesseisssssessesssessesesssssesssssssenes | sevenes . 2| 1FE| .. 518,740 |..102.712 | cccovrrrveris 513,560 | ..oocvvrrrirnns 500,000 1511 [ s (7,229) e [ 5.000 |......2.440 [JD....... 05/29/2019. | 12/01/2021.
544390N  FU 6 |LOS ANGELES CALIF CMNTY REDEV AGY TAX AL........... IO . 2 1FE]| .. 550,161 |...103.670 450,000 467,148 (25,426) e [ 7.375 |.....1.587 |MS...... . 09/01/2016. | 09/01/2040.
54651R AR 0 |LOUISIANA ST UNCLAIMED PPTY SPL REV........ v [ s . 2| . 1FE| oo 1,116,440 |...111.656 . ....1,000,000 1,079,363 (20,297) B (USSR DO 5.000 |....2.710 |MS...... . 02/26/2018. | 09/01/2030.
55554R  AA 2 |MACON-BIBB CNTY GA HSG AUTH MULTIFAMILY ceevrereneens [ s . 2| . 1FE]| .... ...100.156 1,001,560 ....1,000,000 1,000,000 e | 2.040 |......2.040 |AO...... 03/28/2018. | 04/01/2021.
56035D AW 2 [ MAIN STR NAT GAS INC GA GAS SUPPLY REV.......cccoucummrimerirerinierneriseenns | ceveens [P 2| 1FE]| .... . ..109.015 | .... 1,090,150 ....1,000,000 1,034,622 s (8,797) e [ 4.000 |......2.996 |JD...... 10/09/2018. | 08/01/2048.
574218 B3 6 | MARYLAND ST HEALTH & HIGHER EDL FACS AUT SOOI IO . 2| 1FE| e 1,221,283 [..103.276 | ..cccovvrnnne 1,285,786 | ..coovvrennne 1,245,000 1,226,475 | .oovoevinrincrieens 3,788 s [ 2.670 |......3.026 |J..c.oe. | 16,621 | o 33,242 | 08/15/2018. | 07/01/2024.
57587A DL 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV......coouvumriieenerinerirerirneenens | eerveee | [ rverirenes | cveees 1FE ....280,568 |...100.665 281,862 280,201 (215) e [ 2.500 |.....2.420 |JD..ooce | verrrirrenn 583 | i, 6,990 | 03/29/2018. | 12/01/2020.
57604T EL 6 |MASSACHUSETTS ST TRANSN FD REV. IV B [ v 1FE]| .... .1,284,890 |...123.084 ..1,230,840 1,195,027 (28,451) e [ 5.000 |....1.770 [ID.ccov | vorrreennn 4,167 | 50,000 |10/07/2016. | 06/01/2026.
576553 BT 7 | MATANUSKA-SUSITNA BORO ALASKA LEASE REV........cocomeremrrmerirerirniens | cere . 2] .. 1FE| .. 800,025 |...110.079 825,593 794,417 (5,608) e [ 4.000 |......2.860 |MS...... rerenenn10,000 | e 15,000 | 03/15/2019. | 09/01/2030.
592107 AA 4 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C SSSTSTTURPTTONNN BON . 2| 1FE| .. 600,000 |...102.084 | .... 612,504 600,000 R e | 2.850 |......1.450 |FA....... e [125 | 17,100 | 07/31/2018. | 08/01/2031.
59261E AH 2 |METROPOLITAN TRANSN AUTH NY SPL OBLIG.........ccooverumrrmerierereersninnes [ voreees Y 12| e TFE| oo 1,187,352 |...100.327 | ..ovvvrrrnnne 1,203,924 1,192,048 | ..o 3,019 e [ 2.723 |......3.000 {JJ.ccoee | 216,338 | oo 32,676 | 06/06/2018. | 07/01/2022.
59261E AL 3 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG... ...100.435 1,004,350 ....1,000,000 | .cooooneens 1,005,536 (10,909) e | 3418 |.....2.000 [Jd.ooves | v 15,590 | e 31,180 | 05/26/2017.| 07/01/2025.
59261E AM 1 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG... . ..100.429 | ..coovvvnnee 2,008,580 ....2,000,000 2,000,000 B [T PP 3218 |....3.218 [Jdois | 100 32,180 | oo 64,360 | 05/31/2018. | 07/01/2026.
592646 W2 5 | METROPOLITAN WASH D C ARPTS AUTH ARPT SY....ccocovummrrimmnrinnneiinnees [ cevenne . ..102.776 ..1,027,760 ....1,000,000 1,020,508 (26,859) e | 5.000 |.....2.220 |AO...... v 12,500 | 50,000 |03/23/2018. | 10/01/2025.
627679 JC 8 |MUSKEGON CNTY MICH BLDG AUTH TSRS PO . ...104.906 | .... 907,437 865,000 865,000 s ) TSN DR 3220 |.....3.220 [MN...... cerneenn 042 | 27,853 | 03/15/2018. | 11/01/2024.
64579F WP 4 |NEW JERSEY HEALTH CARE FACS FING AUTH RE........ccccmmiinirvcinniicnis [ s . ...100.000 | ..covvorene 2,000,000 | ..ovooneve 2,000,000 2,000,000 | oo e 1.620 |......1.620 |[MON...| oo 1,993 | oo 12/27/2019. | 07/01/2036.
646136 Z8 7 |NEW JERSEY ST TRANSN TR FD AUTH. ....ovvumirimrrerierineessenissiseniesssennns | ceven ] ..111.637 558,185 533,061 (8,960) B [PURRIN PR 5.000 |....2.971 [ID.cocer | v 1,111 | i 25,000 | 10/27/2016. | 06/15/2023.
64613A AQ 5 |NEW JERSEY ST HSG & MTG FIN AGY REV.. [ROTTRRRRRROORN TN e ...104.471 ..1,002,922 960,000 e 3.100 |.....3.101 [AO...... | v 7,440 | oo 29,760 | 06/15/2018. | 04/01/2024.
64971X DZ 8 |[NEW YORKNY CITY TRANSITIONAL FIN AUTH.....ccoovvrrerimerrerirneerseiseisens [ s . ...108.734 2,011,579 1,862,198 (1,231) B [P PR 3.750 |......3.657 [MN...... cerenenn 11,663 | 69,375 | 06/26/2018. | 05/01/2028.
64990E 4V 6 |NEW YORK STATE DORMITORY AUTHORITY.... crre | s . ..122.537 | ... 1,225,370 1,175,661 . (24,440) e 5.000 |.....2.141 |FA...... 18,889 | 50,000 | 10/07/2016. | 02/15/2028.
650035 4W 5 |NEW YORK ST URBAN DEV CORP REV......cccosvvrmrireirriiinerinesiensssesssnins | sevees . ..104.588 | ..o 1,150,468 | .......cooeuc. 1,100,000 148,771 [ o, (265) B [PURRIN PR 3170 |.....2.427 [MS...| i 10,267 | oo 12/16/2019. | 03/15/2026.
67732P DM 7 |OHIO CNTY W VA CNTY COMMN SPL DIST EXCIS.......covovvrirriererneirinrnniinins | cevees ...100.907 630,669 625,000 625,000 e 3.410 |.....3.410 [MS...... e 104 21,313 | 03/02/2018. | 03/01/2021.
678680 FW 8 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA........coocomirrerineeneriseines | ceveene ..119.749 ..1,197,490 ...1,000,000 | ..cooorrnnne 1,118,879 (18,818) B [P PR 5.000 |.....2.750 [AO...... | ... 12,500 | coooonce 50,000 | 02/07/2018. | 10/01/2025.
67868U GD 9 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA ...103.472 517,360 500,000 500,000 . 3.235 |.....3.235 [MS....| 000005392 | e 16,175 | 02/16/2018. | 09/01/2022.
67884F Z2 5 | OKLAHOMA DEV FIN AUTH LEASE REV. ...102.612 ..1,077,426 ....1,050,000 1,074,930 (26,875) e [ 4.000 |......1.380 {JD..occe | crrerrnnn3,500 | e 42,000 |10/25/2016. | 12/01/2020.
683042 AJ 4 |ONTARIO CALIF INTL ARPT AUTH REV. ...102.496 ..1,024,960 965,998 5,639 e 2.898 02/21/2018. | 05/15/2025.
68608V DW 1 |OREGON ST DEPT ADMINISTRATIVE SVCS CTFS. . ...104.316 .521,580 500,000 e [ 3.169 03/07/2019. | 05/01/2026.
696499 DY 5 |PALMBEACH CNTY FLA ARPT SYS REV. et | . s . ...118.630 .1,186,300 | ..............1,000,000 | .......cc... 1,105,263 (13,723) e 5.000 02/01/2018. | 10/01/2032.
70869P HU 4 |PENNSYLVANIA ECONOMIC DEV FING AUTH REV.......coconiviierineineiiinnes [ e . 2| . 2FE| .. 676,807 |...116.088 684,919 651,103 (8,332) e [ 5.000 10/18/2016. | 12/31/2030.
708797 AN 5 |PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M.....c.evevernrieriereierineirennns | ever [N [FSUOPRN [N TFE| o 599,825 |...111.033 601,099 1,275 e 3.600 10/17/2018. | 08/01/2035.
709224 X5 3 |PENNSYLVANIA ST TPK COMMN TPK REV.......coovivmirrniineerineiserieeenenienens | cevs . 2| 1FE]| .. 500,000 |..... 99.175 500,000 [ ooueveurerrerenireens [ ernrrineieniieninens e | e | s 3.243 10/25/2019. | 12/01/2033.
70922P AG 7 |PENNSYLVANIA ST TPK COMMN SPL OBLIG. SETRRPURRTRRN TN . ...100.498 ..1,004,980 1,005,623 (6,043) 2.323 08/28/2017. | 12/01/2020.
70922P  AH 5 |PENNSYLVANIA ST TPK COMMN SPL OBLIG. JSSSTRE ION ] ...101.627 1,016,270 | ..............1,000,000 | .....cccoo... 1,021,181 (10,819) [ .ovvvnererrrreernes [ errverierineiiseinnes [ e 2.609 08/08/2016. | 12/01/2021.
70922P  AM 4 |PENNSYLVANIA ST TPK COMMN SPL OBLIG. SRS IO ] ...105.870 317,610 316,914 (1,359) e [ 3.129 06/26/2019. | 12/01/2025.
71781L  AM 1 | PHILADELPHIA PA AUTH FOR INDL DEV PENSIO......c.coovommririrniinneiieiiienes | ceve ] ...123.205 523,621 499,914 (7,536) e [ 6.350 01/02/2018. | 04/15/2028.
722021  BX 9 |PINAL CNTY ARIZ ELECTRICAL DIST NO 3 ELE. SESSTIRIPRTEN BT . ...121.533 607,665 (10,733 | oo [ e [ e 5.000 10/14/2016. | 07/01/2027.
73358W  AJ 3 [PORTAUTHNY &N J.. 1,262,310 |...128.768 ..1,352,064 1,050,000 (REXCT£) ) OO IR DO 6.040 09/12/2018. | 12/01/2029.
73358W S4 7 |[PORTAUTHNY &NJ 11,185,930 |...122.378 | ..coccvvvvneee 1,223,780 ....1,000,000 (1847 | oo | e [ e 5.000 01/24/2018. | 09/15/2031.
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736564 DT 9 |PORTLAND ME ARPT REV......osiiiiiiiieririineniseseisssessssessessssssssssssssinss | sevies . 2| 2FE| .. 738,641 [...116.459 | ...ccoovvvennee 756,984 | ...coovvvennn 650,000 710,776 | oo (9,028) e | 5.000 |.....3.271 | JJ...... 10/18/2016. | 01/01/2036.
74446A AP 9 |PUBLIC FIN AUTH WIS CAP IMPT REV......coostuirinrrieiinnricriesesssesesssssienes | vereees [P PR IOV 1FE]| ... ...631,082 |...122.758 662,893 ...540,000 622,229 (8,853) e [ 5.000 |.....2.740 [JJ....... 01/31/2019. | 07/01/2027.
762190 AH 1 |RHODE IS COMM CORP SPL FAC REV...... [SSSTURRTURRRITEN BTN | e | e 2FE| ... ...571,705 |..118.664 | ... 593,320 557,373 s (7,870) e | 5.000 |.....3.041 |JJ....... . 02/15/2018. | 07/01/2026.
77924P  AD 7 |ROUND ROCK TEX TRANSN & ECONOMIC DEV COR........coccorivrrerrererinens [ o [P PR IOV TFE| oo 600,000 |...100.667 | ................. 604,002 | ..ocoovrrinnn 600,000 600,000 | ...coouvirrirririniens e [ 2.505 |.....2.505 |FA....... 07/26/2019. | 08/15/2025.
791638 B2 4 |STLOUIS MO ARPT REV.....c.cooiimiiiiiirnniineieiiesisesssseississsssssssessssssssenns | svvies . 2| e 1FE]| .. 864,016 |...108.610 868,880 800,000 837,186 ....(14,883) e [ 5.000 | ....(1.783) [ JJ....... 03/12/2018. | 07/01/2026.
79467B  AH 8 | SALES TAX SECURITIZATION CORP ILL.... [SUTTURIRIRRIN IO [P PPN IOV 1FE| oo 1,118,550 |...118.577 1,000,000 1,104,821 ..(13,103) I (ORI PPN 5.000 |.....3.310 [JJ....... . 12/11/2018. | 01/01/2027.
79642B  4H 3 | SAN ANTONIO TEX WTR REV.... . SOOI IO . 2| e 1FE| v 1,017,690 |...101.169 ....1,000,000 1,006,649 (3,543) | ooveemrrerrriis | e | e 2.000 |......1.630 |MN...... 10/21/2016. | 05/01/2043.
79730P BU 8 |SAN DIEGO CALIF REDEV AGY TAX ALLOC REV............. I I . 2| 1FE| .. 117,675 |...103.691 100,000 103,563 s (5,268) I (ORI PP 7.375 |.....1.950 [MS...... 04/10/2017. | 09/01/2037.
79766D NY 1 |SAN FRANCISCO CALIF CITY & CNTY ARPTS CO....coocovrvrirrernrirnseiseisens | eveens [P I (I AFE | coveies 500,000 |...104.289 | .....ccc......521,445 | Lo 500,000 500,000 | ...oovveerrriirrriir e | 3.188 |.....3.189 | JJ....... 02/21/2019. | 01/01/2025.
85732G WB 2 | STATE PUB SCH BLDG AUTH PA LEASE REV.........cccovvvmirverirereineeninirniinns | ceves [P (. 1FE]| ... ....500,000 |..... 99.809 500,000 500,000 e [ 2.716 |......2.716 |AO...... 10/18/2019. | 04/01/2024.
882117 3D 4 |TEXAS A &M UNIV PERM UNIV FD............ ST IO . 2| e 1FE]| .... 1,019,610 |...102.725 . ....1,000,000 1,017,927 (1,683) e | 2.750 |......2.400 | WJ....... . 06/06/2019. | 07/01/2026.
88213A CR 4 |TEXASA &M UNIV REVS.......ccooooirierieirieissiisssisssiesssesssssssssssssssesssssssensss. | soieees 2| e 1FE 11,119,140 | ...107.692 1,076,920 1,000,000 1,074,945 (12,875) e [ 4.000 |......2.500 | MN...... . 06/14/2016. | 05/15/2029.
88283L JZ 0 | TEXAS TRANSN COMMN ST HWY FD REV......cocomirmiriniiniiinriseiisniieniiienes | cevs e | e 1FE]| .... 11,123,440 |...104.907 | ... 1,049,070 ....1,000,000 1,043,797 s (25,017) e [ 4.000 |......1.400 |AO...... 10/07/2016. | 04/01/2026.
899154 BB 3 | TULARE CNTY CALIF PENSION OBLIG SRRSO IO Y 12| e AFE| oo 800,000 |...109.893 | ...ccovevvrnecs 879,144 | ..o 800,000 800,000 | ...cvomvrrrirriririnns e [ 4.109 |.....4.109 |JD....... 06/01/2018. | 06/01/2029.
902562 AP 2 |UAB MEDICINE FIN AUTH ALA REV . e | . 21 ... 1FE| .. 854,420 |...120.405 872,936 816,617 (12,271) e 5.000 |.....2.901 [MS...... . 10/20/2016. | 09/01/2030.
914072 J8 7 |UNIVERSITY ARK UNIV REV . IO I Y 12| e AFE| oo 892,487 |...100.975 888,580 ...880,000 891,658 (829) e [ 2.716 |......2.500 |MS...... . 06/18/2019. | 09/15/2027.
914115 P2 0 |UNIVERSITY CENT ARK REV. . i [P U B 1FE ....200,000 |...104.438 200,000 200,000 e | 3.480 |.....3.478 |MN...... 01/30/2019. | 11/01/2025.
914713 N2 4 |UNIVERSITY N C CHAPEL HILL REV ST RTRRRRINN U | el AFE | 1,417,926 | 99.959 | ... . 1,405,000 1,409,962 s (2,531) I [T P 1.778 |......1.590 |JD....... 10/12/2016. | 12/01/2021.
914713 N5 7 |UNIVERSITY N C CHAPEL HILL REV SOOI IO . ..101.485 | oo 2,029,700 2,000,000 1,993,495 | ...ovivvrirrirerii 1,230 e | 2.379 |.....2.450 |JD....... 04/18/2017. | 12/01/2024.
914713 P71 |UNIVERSITY N C CHAPEL HILL REV SOOI OO . ...100.420 1,405,880 1,400,000 1,384,900 4,934 B [PURTRION PR 2.089 |.....2475 |JD....... . 12/19/2017. | 12/01/2022.
92778W EA 0 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACSR crrr s | . . ..122.402 1,224,020 1,000,000 1,171,331 (23,559) e 5.000 |.....2.220 |MS...... . 10/13/2016. | 09/01/2029.
928172 U8 6 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV . I [ . 2| e AFE| oo 1,200,710 |...120.321 ..1,203,210 1,000,000 1,141,078 ..(19,368) B [P PR 5.000 |.....2.651 |FA...... . 10/26/2016. | 08/01/2031.
976596 AQ 9 |WISCONSIN CTR DIST WIS APPROPRIATION REV, JEUTURIRIRTT OO . 2| . 1FE| .. 813,806 |...119.583 | ... 855,018 715,000 794,344 . | e (10,947) e 5.000 |......3.090 [JD....... . 03/09/2018. | 12/15/2030.
97689Q GV 2 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O......cccoovvvrererirenineines | cevee [P PR IOV AFE| oo, 750,000 |...102.116 | ..ooevvrcrernees 765,870 | ..ocvverrrnnes 750,000 750,000 | ..oovveevrereereninens B [PURRION PR 2.600 |......2.600 |MS...... 02/23/2018. | 09/01/2022.
977092 VT 9 |WISCONSIN ST CLEAN WTR REV......otiiriiiiierisissisnissrsssisssessssesssssssssssansns | coneres . 2|, 1] . 580,620 |...112.805 564,025 500,000 551,016 . (14,319) e [ 5.000 |......1.900 [JD....... 11/28/2017. | 06/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... [SSSRRRIT [P 85,720,103 XXX ....86,891,233 ..80,509,236 | ......c.... 84,004,914 | .0 | (670,501) | ..ovvnvrennirnn 0 0 XXX XXX XXX XXX XXX

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

3128MJ 5B 2 |FH G08841-RMBS.......... 102,980 | .o 531,191 509,238 | ..ovverrirrirerieens (333) e [ 3.500 09/17/2018. | 10/01/2048.
3128MJ 5T 3 |FH G08857 - RMBS.......... ...103.991 ....14,402,400 | ............13,849,660 | .......... 14,096,142 33,332 0 [PPSR PR 4.000 12/20/2018. | 01/01/2049.
3132AD XW 3 |FH ZT1593 - RMBS.... ...102.825 ..9,242,072 9,200,339 29,610 e [ 3.500 06/19/2019. | 01/01/2049.
3132DV. 3M 5 |FH SD8004 - RMBS..........cccoouvvvvrrnnee 101,450 | oo 4,916,960 4,904,675 (1,835) 0 [FSURTOR PP 3.000 08/01/2019. | 08/01/2049.
3132DV  3Y 9 |FHSDB015 - RMBS.......covvereeiriieisieeesesiesesssisssssssssssssssessssssssssssssssenses | evnes | oo | verveneendt | vevenieen | inien.3,352,085 | ... 98.898 3,329,432 3,366,531 3,352,208 143 e [ 2.500 09/23/2019. | 10/01/2049.
314006 GJ 0 |FNBM2000 - RMBS.........cccvvrrrrnene ..103.815 | ............16,489,091 | ............ 15,883,149 | ........... 15,793,683 4 0 [T PP 3500 |.....3.593 [MON...| .........46,326 | ........ 555,910 | 12/20/2018. | 05/01/2047.
31418C P5 7 |FNMA3143 -RMBS. ..102.108 | ....occne 21,770,993 21,321,535 20,693,612 11,513 e [ 3.000 |......3.506 [MON...{ ..........53,304 | ........ 639,646 | 12/20/2018.| 09/01/2047.
31418C  R8 9 |FN MA3210 - RMBS, ...103.961 25,785,336 24,802,893 24,660,538 129 e [ 3.500 868,101 | 12/20/2018. | 12/01/2047.
31418C XN 9 |FN MA3384 - RMBS. 2104374 | 4,529,990 | ..oocorenne 4,340,152 4,418,057 R (6,836) e [ 4.000 |......3.348 |MON...| ..........14,467 | ........ 173,098 | 07/20/2018. | 06/01/2048.
3M1418D  FF 4 [FNMA3765-RMBS..........ccccovvrrrreerrnrerrseinresresierisnresnseensesnsnsensisnennennenne | eovnree | o |orrierieidt | o] 3,370,145 | ... 98.898 | ..oovviens 3,315,393 3,352,335 3,369,696 | ...cooviiiiiiiians (449) e [ 2.500 |....2.423 [MON...| ..........6,984 | .......... 20,952 | 08/30/2019. | 09/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... . .| ... 100,937,390 XXX v 104,312,858 | ... 101,266,916 | ......... 100,998,187 | ..ovvvvrvnrinnnennn0 | i, 65,278 | oo 0 0 XXX XXX XXX | e 286,438 | ..... 3,056,526 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

010047 ED 6 |AKRON OHIO CTFS PARTN. . SOOI BT ] ..114.992 .862,440 836,111 ..(10,983) s [ 5.000 .37,500 | 10/17/2016. | 12/01/2026.
684517 QD 0 |ORANGE CNTY FLA SCH BRD CTFS PARTN............. VRN I . ...118.469 ..1,184,690 1,134,553 (22,253) e 5.000 |.....2.410 |[FA.....| .........20,833 | .......... 50,000 | 10/19/2016. | 08/01/2029.
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2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 2,073,508 XXX | 2,047,130 | coovrennnn 1,750,000 | ............. 1,970,664 |..coovvrernnn (O [REIVAL) ) I~ 0 0 XXX XXX XXX | e 23,958 | .......... 87,500 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations. ... ssssensssessseesssrsenees | seveenes 188,731,001 XXX | s 193,251,222 | .......... 183,526,151 | ... 186,973,765 | ...oovvviviinniin 0] s (638,460) | ...ooovrvnriinn 0 0 XXX XXX XXX | .. 1,104,267 | .....5,809,270 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
001055  AM 4 [ AFLAC INC....couvimiririeneicririssseiessiesiesiseessssisssssessessssesssssssssssssssssssesssenes | sevenee | oo | eovenerenes (. TFE| v 1,005,390 |...106.926 | ........coo.e. 1,069,260 | .....cocoeueee 1,000,000 1,004,086 | ....covvrevvrricrirnens (756) 3.625 13533 | MN.ooo | crorns 4,632 | oo 36,250 | 03/13/2018. | 11/15/2024.
00206R  FZ 0 [AT&TINC....coiiiiiiiiicieiiessesi st ssssisses | ereies 9 . 2FE ...100.594 ..1,005,940 ....1,000,000 1,000,000 [ vooouveerriirrriirins | e | e | e | e 2.657 06/21/2018. | 06/01/2021.
00287Y  AX 7 |ABBVIE INC.....coooiririiririeieeisseissieesieseessesisssssssssssssesssesssssssssssssssnens. | evenes | oo | coveeene 12| 2FE ...101.996 560,978 550,000 543,382 1,830 [ oo | e | e 2.850 01/09/2017. | 05/14/2023.
00287Y  AY 5 |ABBVIE INC.....coooiiiiiciieiicssiisseissisee st issssssssesssssssssssssssssssenss | sovenes | oo | ceneenns 12| 2FE ...103.629 569,960 550,000 527,938 2,99 3.200 04/11/2018. | 05/14/2026.
009158 AR 7 | AIR PRODUCTS AND CHEMICALS INC.......coovvvurrrmeriererneereniseesersnssieninees | veveee | oo | eeveneiines L 1FE]| .... . ...102.038 | ... ..2,040,760 ....2,000,000 1,993,769 3,240 | ovvoeveeiieeeens [ e [ 3.000 10/02/2018. | 11/03/2021.
009158 AV 8 | AIR PRODUCTS AND CHEMICALS INC........ovverrirriieiierienirneeiseisssiisssisennes | evvieee | oo [ coreeens 12| AFE| oo, 211,756 |...105.289 | ..cccoverernce. 210,578 | .ooovvrinne 200,000 210,905 | ..oovvvriierieiiens (B51) [ overererrerinrirans [ erreerirerieeirineinns [ e 3.350 08/21/2019. | 07/31/2024.
018490 AN 2 |ALLERGAN INC.....cccorrirrrinrrieriereneeisniserienissssenssssssessessssensenssssssssssenssne | vevnee | oo | eevennenn T [ e 2FE .2,059,200 |...100.858 2,017,160 2,006,974 (9,674) [ oo | e | s 3.375 03/24/2014. | 09/15/2020.
031162  BD 1 [AMGEN INC.....coooiiviriiiriinineiniinsiesnieessensnsiseisssssessssenssssssssssssssssssnssnns | aevenee | oo | eevennnen [ e 2FE 3,132,210 |...101.146 3,034,380 3,017,211 (22,458) | ... | v | e 3.450 07/25/2014. | 10/01/2020.
035242 AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC.......c.cocvuirumirinirrerirerineeiinineeinns | ceve ...101.750 ..1,048,025 1,028,683 455 2.625 11/30/2017. | 01/17/2023.
042735 BG4 |ARROW ELECTRONICS INC......ccoviviirriiiireirneinsisesissiseessssissesssssssssnnes | seves ...102.831 | .... 822,648 800,000 767,139 6,211 3.250 04/11/2018. | 09/08/2024.
05253 AT 8 | AUSTRALIA AND NEW ZEALAND BANKING GROUP..........cccovvvmerrmerirerirneenns | ceven ..100.344 | ..o 1,404,816 | ...ccocveneee 1,400,000 | ...ccovvveene 1,390,084 2.250 04/20/2018. | 11/09/2020.
05600L  AA 4 | BMW FINANCE NV.......cooiiiiiiiiiiniiniissienisnisssiessisssesississssssssiess | soves ...100.401 1,305,213 ....1,300,000 1,299,145 2.250 08/07/2019. | 08/12/2022.
06051G  FS 3 |BANK OF AMERICA CORP.........ccovivmrirriierirnirnenssssssrienssesesenssssssssssssssenes | sevees . 107.456 | ..o 4,029,600 ....3,750,000 3,818,936 | ...oveorrrerrrrernnens | cerrerrneneed(7,199) [ o e | o 3.875 06/19/2019. | 08/01/2025.
07274N AU 7 [BAYER US FINANCE I LLC......coviiiiiiiciiniicniecirissisiesisesnsissisessiens | oreees ...100.608 513,101 510,000 510,686 | ...oovvvreerirernein [ ervrrreeeeenn(B31) [ | e | s 2.750 03/09/2016. | 07/15/2021.
084659 AD 3 | BERKSHIRE HATHAWAY ENERGY CO......ccconvvurirmrierierirerenenisseseennesienes | seves .. 106172 | .... ..1,114,806 ....1,050,000 1,077,106 [ .oocvvreerereernnernns | verirerene(3,680) | o [ [ 3.500 04/10/2019. | 02/01/2025.
09062X  AE 3 |BIOGEN INC.......coiiiiiciiiiiiiiiisiisiesisesss e ssssssienss | soenes ..104.084 | ..ccoovon. 260,210 | .ovvverienne 250,000 258,725 3.625 09/22/2016. | 09/15/2022.
09062X  AF 0 |BIOGEN INC.....ccooiiiirimririieeieeiseesssisesiesieeessessssssessesssssessssessssssssnens. | seenes . . ...108.784 3,698,656 | ..............3,400,000 | ............. 3,617,269 | ..coovvrevrrnerrerrnne | errneerene(16,515) | oo [ [ 4.050 07/17/2019. | 09/15/2025.
09659W  2E 3 [BNP PARIBAS SA......oiiiiiiiiieiiseieeissies sttt ssssssssisnns | eveees [0 ISR I 1FE ...994,600 |...103.488 1,034,880 996,413 | ..o | eerreennenen 1,080 [ [ | 3.500 04/11/2018. | 03/01/2023.
09681L  AG 5 |BOC AVIATION LTD....ccoovvvrrrirnenne [ 9 ... 1FE 600,000 |...100.409 602,454 600,000 | ...cvvocverciecriniies | cerveeeriesieseiseie | cervieessenseniens | sreensieesiessesnienns | eeiean 2.952 04/23/2018. | 05/02/2021.
09681L  AH 3 |BOC AVIATION LTD.....ccovvrrerrrrins C 2] . 1FE 900,000 |...100.478 | .... 904,302 900,000 | .o | e [ [ | 3.072 09/19/2018. | 09/26/2023.
099724  AG 1 |BORGWARNER INC.....c.osivuririeririnirieriesisseesssissssessesssessssissssssssssssenss | sesens 101586 | oo 507,930 507,015 [ oovvevrrneenenirneens [ e (9,754 [ o | e | s 4.625 03/02/2016. | 09/15/2020.
110122 BL 1 |BRISTOL-MYERS SQUIBB CO SO OTOURTRPIRTUROPOR OO ...106.558 1,065,580 1,007,007 | .ooovvvererrerecrinnns | e TT0) | i | e [ e 4.000 06/21/2018. | 08/15/2023.
12189L  AQ 4 |BURLINGTON NORTHERN SANTA FE LLC.......ccomiurerimeeririnieserieseneessnens | vveens ...106.173 1,550,126 | ..............1,460,000 | ............. 1,508,505 [ ...cvvreererrerrnenns | verrrerens(12,789) | ovrvrevicriieines [ e [ e 3.850 03/17/2017.| 09/01/2023.
122014  AH 6 |BURLINGTON RESOURCES INC........cccovivvirrieriieierieissisrsssseesssisssenses | covenes ..127.226 ..3,307,876 | ..............2,600,000 | ............. 3,179,048 | ..o | eerereeen(99,718) | o | s [ 8.200 01/30/2018. | 03/15/2025.
126408  HD 8 [CSX CORP......oiiieimririiseiie ittt | eeeias ...105.964 635,784 600,000 634,841 | .o | oo 2,119) | e [ e [ 3.350 08/16/2019. | 11/01/2025.
126650 CV 0 | CVS HEALTH CORP........ocoiririrririiersnicienis e sssssssiessssssssensenes. | coerns ...104.234 1,563,510 ....1,500,000 1,507,884 | ...oovvivicrcninnens | e 2,290) [ v [ e [ 3.700 04/10/2018. | 03/09/2023.
13607G KW 3 | CANADIAN IMPERIAL BANK OF COMMERCE............ccoovvueiinrineriereneessnines [ e ...100.326 ..1,203,912 1,200,000 1,200,000 [ .oovvurenerrnrinenns | rerereeirnensineenenes | eereneenensneenes | e | veenns 2.350 . | 12/10/2019. | 03/17/2023.
13645R AP 9 | CANADIAN PACIFIC RAILWAY CO.....ovvvririiiireierineierisissesssisesssssessesssnssesnes | sevenes ...104.818 995,771 950,000 | .oovervrineas 986,115 | ..o | ervereeene17,046) [ s [ | e 4.500 11/01/2017. | 01/15/2022.
13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO......ovverrimeirmereneererieeisnessssissesssssesssneesns | soneees ..102.713 ..2,054,260 ....2,000,000 2,055,533 | ovoevreerreniiieeiens | eevieeneen2,227) | oo e [ 2.900 10/11/2019. | 02/01/2025.
141781 BB 9 |CARGILL INC.....oiiiiiiciecceisicsnie e ssssessssssssenses. | coeres ..102.273 792,616 775,000 785,153 | oo [ vrrrieeend(5,089) | o | e [ 3.300 11/21/2017. | 03/01/2022.
141781 BG 8 [CARGILLINC. ...ttt ssssssnnns | eeeias ...103.320 1,673,784 ....1,620,000 1,674,719 3.250 11/08/2019. | 03/01/2023.
149123 BD 2 |CATERPILLAR INC L117.017 ..2,000,991 1,964,726 | ...ooovvvcrccrinriens | erereeeren(56,888) [ v [ e [ 8.000 .68,400 | 04/03/2019. | 02/15/2023.
149123 BV 2 [CATERPILLAR INC......coooceoeececeemeeeeeeeeeeeeeseveeeeseesesesneseseseenesssenssennsnen | coneres ...102.735 5,075,109 | .............4,940,000 | ............. 5,002,651 | .oooereereneerneeinee | eerernena(106,562) | covvrvercinciinnns v [ o 3.900 |.....1.663 [MN....| ..........18,196 | ........ 192,660 | 09/12/2016. | 05/27/2021.
15189X AP 3 | CENTERPOINT ENERGY HOUSTON ELECTRIC LLC......cccovvvvvvvvrvcrrerrnens | verives [ [ 1,2 i IFE .. 998,824 L 99.978 | .oovvrirnn 1,004,779 1,003,188 [ ...vorveerrrerirerns | e 1,250 | e e e 1.850 |......1.980 |JD.ccoee| v 1,549 | e 18,593 | 06/01/2016. | 06/01/2021.
166764 BT 6 | CHEVRON CORP.......ooooumiiriiiciieeiiestes sttt ssessssssssenssesins | esenas ...103.658 4,389,916 A4.271,604 | oo | e (8,518) [ o | e | s 2.895 |....2.666 |MS.....| .........40,187 | ........ 122,603 | 12/06/2017. | 03/03/2024.
17275R BD 3 |CISCO SYSTEMS INC......coreruriirierierineesseissriesiessessesssssssesssssssensesens. | voreees ..100.585 | ...ooorrnne 4,139,073 4,119,939 | v [ cerrrrenend(3,878) [ s | e | s 2.200 |.....2.094 |FA.....| .........30,931 | .......... 90,530 | 03/11/2016. | 02/28/2021.
172967 KG 5 |CITIGROUP INC ...106.663 2,666,575 2,473,835 | oo | erirrennenn3809 | i [ [ 3.700 |.....3.898 |[JJ..ccco. | v 43,424 | 92,500 | 04/09/2018. | 01/12/2026.
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191216  BW 9 |COCA-COLACO.......... OO TOURSTOUSTSPTORSTOURSPUURSTPURSTOU IVSPOORN DUR OO L 1FE| e 1,709,628 |..102.229 | .............. 1,732,782 | oo 1,695,000 1,708,630 [ ..o (998) | ..vvvvererrerirneiraee [ e [ e 2.550 |....2.414 | Do | v 3,602 | oo 21,611 | 06/21/2019. | 06/01/2026.
20271R  AM 2 | COMMONWEALTH BANK OF AUSTRALIA (NEW YORK.........cccrmevmimennnrnnns | overes | oo | veverenens (. TFE| v 1,281,540 |...100.460 ..1,305,980 ....1,300,000 1,293,728 7,309 | v [ [ e 2.400 |......2.990 [MN......| cooerrn 5,113 | i 31,200 | 04/24/2018. | 11/02/2020.
21036P  BA 5 | CONSTELLATION BRANDS INC.......cccoomiiriiiiiniinnississiesissiisssissiissienes | e . 2] 2FE 600,000 |...100.018 | .... 600,108 600,000 600,000 | ..ovoeerrrireirriies | eerrerieeerneineins | eereeneeenenines | e | eeenne 2.610 |.....2.648 |FMAN. | .........2,044 | .......... 20,166 | 10/22/2018. | 11/15/2021.
21685W BT 3 |RABOBANK NEDERLAND.........cccovvvrrrirnnnne FESTTURUTORIIEN IOV Clovrrinens [ e TFE| v 1,345,136 |...102.631 | ...ccovvvenne 1,334,203 | .oooverinnee 1,300,000 | ..ocovvreene 1,317,588 [ ..o [ e (16,592) | ...vvvvvvrrereenes [ errverierineeiinines [ e 4500 |.....3.151 |Jd.oes | 027,625 | oo 58,500 | 04/24/2018.| 01/11/2021.
21688A AE 2 |RABOBANK NEDERLAND (NEW YORK BRANCH)........ccocovivemrirnriineinniinnnins [ eovenee | [ everivenes | conees 1FE .1,483,245 | ...106.024 ..1,590,360 ....1,500,000 1,486,366 2,257 | oo | e [ 3.375 |....3.562 |[MN......| ...c.....5,625 | .......... 50,625 |08/16/2018. | 05/21/2025.
219350  AZ 8 |CORNING INC......orvrrerrirerinrierieniseeissisesiesiesesesssssssessesssssssensesssssssns | avvenes | oo | cerneees 12| 2FE| ... ...298,304 |...104.234 295,000 297,703 (B02) | ..ovvvneerrerreree [ v [ e 3.700 |.....3.430 [MN......| cceeeerrn 1,395 | e 10,915 | 02/07/2019. | 11/15/2023.
231021 AR 7 |CUMMINS INC....oouiiiiiiieisiiesiiesiee s sisessssssssssssssssssesssssssnssses | sovenes | oo | coneinns 12| 1FE| v 1,228,179 |...105.745 ....1,164,000 1,217,575 (8,560) | .ovvvevrereerrrienn | rerrirerriieniiiens | e 3.650 |.....2.274 |AO...... | ......... 10,622 | .......... 25,806 | 06/25/2019. | 10/01/2023.
244199 BE 4 |DEERE & CO...ovririeimrircirrisirierieseeesssissise st ssssssenssesssssesas | sesenes 2| 1FE 440,167 |...101.881 | ... 441,000 440,613 152 | oo [ e [ e 2.600 |......2.637 |JD..ovve | vorrerrnenn 733 | i 11,466 | 01/30/2017. | 06/08/2022.
260543  CJ 0 |DOW CHEMICAL CO......covvuuiiiiniiicririsississiesissisessssisssissssssssssssssens [ wvenes | oo | conniens 12| 2FE| oo 1,537,512 |...105.026 | .............. 1,606,898 | ... 1,530,000 1,536,498 | ....cvvvvrrirrii (1,014) [ o | s | s 3.500 |.....3.398 [AO...... [ ..........13,388 | ... 53,550 | 03/15/2019. | 10/01/2024.
26441C  BA 2 |DUKE ENERGY CORP NEW.......cocvimriiirireerneinirieniessiensesesessssssensesssenss. | oveens 9 ... 2FE 200,000 |...100.367 200,734 200,000 [ cvvoourverrerermnrerens | reerrennrenneenes | eeerenneenneenee | e | e 2409 |....2.438 |FMAN. | ..............842 | ........... 6,085 | 05/11/2018. | 05/14/2021.
26442E  AF 7 |DUKE ENERGY OHIO INC.....ovvuuiiniiiiiieineiisiiseesiesiseeesseissssssssesssssssssssns | voveees | oo | eneenns 1.2] 1FE| e 1,099,516 |...108.684 ..1,195,524 1,099,579 R B3 | e | e | s 3.650 |.....3.655 |FA......| ... 16,729 | ..o 22,640 |01/03/2019. | 02/01/2029.
268648  AQ 5 |EMC CORP.....ooouriiricriececeinisriesi s essssesssssssssssssestensessssssssssenienes | sesens ...100.018 640,115 | .................640,000 | ...coovonvrnnn 640,115 | .oooovvvereee 27,229 (1,783) [ oo | e | s 2.650 |......2.364 |JD......| w1413 | i 16,960 | 09/23/2015. | 06/01/2020.
26884U  AA 7 [EPRPROPERTIES........cooiiiiiiiciinicciisnississsiesiss s | oneies ..107.254 | ... 858,032 816,507 | ..o (4,537) 5.250 |.....4.569 [JJ.cccce | 119,367 | oo 42,000 |07/11/2018. | 07/15/2023.
278062  AC 8 |EATON CORP.......overrerriinirierieseeeessessssssesss st sissssssssssessessssssssnsans | sesenes 102,040 | .o 612,240 609,933 | ..o (3,360) [ .ovovvverraerrreennns | e | e 2.750 |......2.145 |MN......| ccoeeeen 2,704 | i 16,500 | 07/29/2016. | 11/02/2022.
291011 BC 7 |EMERSON ELECTRIC CO.....coooviiiiiniiicriiiicsisisnissieiesisesssississssinnss | voenes ...101.973 678,120 | .......cc0.....665,000 | oooooiernec 675,707 (12,026) [ ..o [ e [ e 4.250 |.....2.370 {MN......| v 3,611 | i 28,263 | 11/05/2015. | 11/15/2020.
29273R  BD 0 [ENERGY TRANSFER PARTNERS LP.......c.ccooumirimriiniininnerinnrnesiesesseessnins | oeeens ...105.138 841,104 821,014 (2,010) [ oo | e | s 4.050 |.....3.469 |MS.....| ...........9,540 | ........ 16,200 | 06/19/2019. | 03/15/2025.
30231G  BD 3 |EXXON MOBIL CORP.......ccvvveuiiriirrircirseieisesiesesessssssissessssssesssesssssssasssns | svises ...100.675 906,075 900,000 900,000 | .ooovevrerrierrreirnens | cervirerrireneinnnes | e | e | 2.275 |....2.275 08/13/2019. | 08/16/2026.
303901  AB 8 | FAIRFAX FINANCIAL HOLDINGS LIMITED........cceeuerremermmcermnenserereeeseessnenes | sevene 124179 ..1,315,056 +..1,059,000 | oo 1,198,078 (17,871) [ vverreererrneenes [ e [ e 8.300 |.....5.778 03/22/2016. | 04/15/2026.
304071 AA 1 | FAIRFAX (US) INC.....oiviiiiiiiriiiiiesinsiisiissiiesiesisssssssisisessssienins. | sovin ..106.910 | ocovver 1,742,633 | .coovve 1,630,000 1,685,750 | ...oovvvrrrriirnii (8,113) [ oo | e | e 4.875 |.....4.055 03/27/2019. | 08/13/2024.
343498  AA 9 |FLOWERS FOODS INC......ccouivirrireermeiniriesiesenessssisssesesssssssesssssessessssssnss | sevenes ...104.187 651,169 625,000 644,633 (9,408) [ ..o | weerreinerierieeins | e 4.375 |.....2.750 04/12/2016. | 04/01/2022.
345397 VU 4 |FORD MOTOR CREDIT CO LLC.....oorrirmrrimirrinrisnsrisesssssssssssssssssnens | cevenns ...104.693 1,291,670 (25,053) [ ..oovvvvnrrinniis | oo | oo 5875 |.....3.692 04/11/2018. | 08/02/2021.
354613  AJ 0 |FRANKLIN RESOURCES INC.......ccommrirrerierrinerierinseiensssisssssssssssssenssssenns | sevenes . 102194 | .............2,542,587 | ..............2,488,000 | ............. 2,440,123 16,634 [ .ooovvecererinnins | eeerreeinerneriienens | e 2.800 |......3.553 11/16/2018. | 09/15/2022.
354613  AK 7 | FRANKLIN RESOURCES INC.......covvvvriririiiniinirersnieiesississsssssssssssessessssenes [onene oo | voveveeen | v 1FE| ... ....782,535 |...103.278 750,000 781,203 (1,332) [ vvvevervniieinns oo [ 2.850 |.....2.010 [MS......| 05,403 | oo 10/03/2019. | 03/30/2025.
361582 AD 1 | GEICO CORPORATION........rivimeimrinernerineneseesssissessenssesssensssssssessssssnessens | sevenee | oo | eoveneninens | coveee 1FE| v 1,488,663 |..117.201 | ..............1,465,013 | ..cccoocen. 1,250,000 | ..ocoovrenne 1,419,075 [ .oevvecreerinenns | verrenens(A4,378) | s [ [ 7.350 |.....3.270 [Jd.cooces | 142,365 | oo 91,875 | 05/30/2018. | 07/15/2023.
369550 AW 8 | GENERAL DYNAMICS CORP.......covvvirriirrireriiierisisisssiessssssssessssissssssssssnns | overes | o0 | vereeees 12] ... 1FE| e 2,420,325 |...100.046 ....2,500,000 | ..ocvuenen 2,448,512 | ..o | e 130428 | s [ | 1.875 |....2473 |FA.....| ... 17,708 | ... 46,875 | 11/14/2017. | 08/15/2023.
36966T KZ 4 |GENERAL ELECTRIC CAPITAL CORP........ccccomieririmeirnriserieriseesensseesssssens | seenes 2] ... 2FE 522,675 |..... 99.099 500,000 507,000 | veoorverrmrerrmmreriene | ermrrrernenel 8, T03) | o | cervisreeinneeinneees [ e 2.750 | ... 1771 [MS.i | v 4,049 | i 13,750 | 08/04/2016. | 09/15/2021.
37045X AY 2 | GENERAL MOTORS FINANCIAL COMPANY INC ...100.458 ....1,250,000 1,250,072 | cooveveicrvnienens | e (173) [t [ oo [ 3.200 |.....3.187 [Jdocis | e 18,667 | . 40,000 |04/10/2018.|07/13/2020.
372917 AS 3 |GENZYME CORP......c.ccooonurrrnnne ...101.403 643,909 | ......ccce....635,000 | ooorioncnnn 643,215 | ..o | e (17,842) | e [ e [ e 5.000 |....2.117 [IDucoicr | v 1,411 | 31,750 | 11/15/2017. | 06/15/2020.
3733IN AB 7 | GEORGIA-PACIFIC LLC ..102.776 3,905,488 | ..............3,800,000 | ............. 3,885,307 | ..covvvverrervrvicrinn | verereene(100,034) | oo | v [ 5400 |.....2.653 [MN......| ..........34,200 | ........ 205,200 |07/01/2014. | 11/01/2020.
375558 BB 8 | GILEAD SCIENCES INC ...100.426 ..2,008,520 2,004,959 | ..oovvrenrennrnerinne | e 7,319) | s [ [ 2.550 .51,000 | 02/05/2016. | 09/01/2020.
38141G WK 6 | GOLDMAN SACHS GROUP INC...... ...101.030 2,525,750 2,513,237 | cooveeveeeviieeen | evrreieeena(5,453) [ o | v [ e 2942 |....2.758 |MJSD. | .........5,515 | ......... 89,685 | 04/09/2018. | 06/05/2023.
404280 AP 4 |HSBC HOLDINGS PLC.......ccocooevenncnne ...106.115 1,061,150 1,008,038 [ ...coouvererrrrinenns | eoverreerene(1,290) | oo [ e [ e 4.250 |....4.092 [MS.....| ... 12,632 | .......... 42,500 |04/11/2018. | 03/14/2024.
404280 BA 6 |HSBC HOLDINGS PLC........cccevuvrrnevn ...104.329 1,043,290 1,001,873 | oo | ererereeeenene(B10) [ e [ [ 3.600 |......3.541 [MN......| ...........3,600 | .......... 36,000 | 04/11/2018. | 05/25/2023.
404280 BM 0 |HSBC HOLDINGS PLC.......ccocorvrumnnnne ...102.333 1,637,328 1,578,482 [ ..o | o312 s [ [ 3.033 |.....3.407 [MN......| cceee0rein. 5,257 | e 48,528 | 04/11/2018. | 11/22/2023.
41283L AT 2 |HARLEY-DAVIDSON FINANCIAL SERVICES INC. ...100.582 ..1,005,820 1,000,000 | coocvverirerririnrens | v | e e | e 2.847 .35,248 | 11/26/2018. | 03/02/2021.
428236 BQ 5 [HPINC......ccccoouue. ...103.748 3,242,125 3,140,560 | .ooucrerrenernernee | eererneereenn(8,842) | oo [ [ 4.375 02/25/2016. | 09/15/2021.
436106 AA 6 |HOLLYFRONTIER CORP................ . 112.813 452,012 | oo | e 2,624) | s [ [ 5.875 08/13/2019. | 04/01/2026.
438516 BD 7 |HONEYWELL INTERNATIONAL INC................ ..105.274 | ............1,694,911 | ..............1,610,000 | ............. 1,664,327 [ ..veovverererrineins | eerrenens(13,083) | o [ [ e 3.350 06/02/2017. | 12/01/2023.
445658 CF 2 |JBHUNT TRANSPORT SERVICES INC ...107.466 BT4247 | oo [ e (1,008) [ s | e | s 3.875 03/29/2019. | 03/01/2026.
452308 AP 4 |ILLINOIS TOOL WORKS INC. ...102.476 512,380 508,373 | ..everremerrnerineens [ eerneerennene(5,595) [ o | e | s 3.375 02/03/2016. | 09/15/2021.
45685N  AA 4 |ING GROEP NV. L1124 ..1,001,169 898,085 | ....ovourrerrrerennns | errrrnrnrrnneni 33T [ v | e | 4.625 11/08/2018. | 01/06/2026.




9'0L3

Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
456866 AM 4 | INGERSOLL-RAND COMPANY.........ostivirriimeiiierisneiseneesssissesissssessneies | wvenee [ v | cevevienns L 2FE| oo 220,122 |..119.855 | ...ooorrrinncee 239,710 | oo 200,000 209,509 | ..oovrerrieriierieens (934) | v [ e [ e 6.443 |......5.685 |MN...... 09/24/2002. | 11/15/2027.
458140  AQ 3 |INTEL CORP.....ccouiiricriirierisiseeissssesienssessssissssssessesssesssnssssssssssnsnses | cevnnee | o | severenenes (. 1FE ....558,409 |...100.382 542,063 540,000 542,877 (4,938) [ ..o | e | s 2450 |....1.517 | W...... 10/17/2016. | 07/29/2020.
458140  BD 1 |INTEL CORP.....cooiiiiiiiiciiciciicnssis s sssssssssessssssnssnns [ svenes | e | cenniens 1.2 . 1FE| ... .3,402,284 |...103.874 | .... ..3,495,360 ....3,365,000 3,390,800 . (5,720) [ .oovvveirerrerins | e | e 2.875 |.....2.681 |MN...... 12/13/2017. | 05/11/2024.
459200 AR 2 |INTERNATIONAL BUSINESS MACHINES CORPORAT........cccovuvierereviininnnen | cereree | oo [ reverirenns (. TFE| oo 4,252,202 |...125.068 | .............. 4,327,353 | .ovvveenne 3,460,000 | .....vvve 4,212,276 | oo | e (39,926) | ...vvovvrrrereeres [ v [ e 6.220 |.....2.994 |FA....... 07/15/2019. | 08/01/2027.
46625H KC 3 | JPMORGAN CHASE & CO.....ccouriiiiiiiiicriicsnissisissiesienesnsississssiannns | svvis 2| . 1FE| v 2,741,757 |...104.364 2,974,374 +...2,850,000 | covoovevn. 2,766,807 14,866 | ... | v | e 3125 |....3.764 |JJ....... 04/09/2018. | 01/23/2025.
46647P  AD 8 [ JPMORGAN CHASE & CO.....coouivrrrirerimiiiriesiesesenisseesessssessessesessensssssses | soveens 2] .. 1FE 985,350 |...100.849 1,008,490 988,879 3,355 | covverrerernnrennns | e [ e 2.840 |......3.234 | JAJO. 12/11/2018. | 04/25/2023.
468223 AH 5 | JACKSON LABORATORY. . ...105.442 ..1,054,420 1,000,000 [ oooouvierreirrniirins | e | e | e | e 3.642 |.....3.643 |JJ....... 03/12/2018. | 07/01/2025.
46849L TC 5 | JACKSON NATIONAL LIFE GLOBAL FUNDING.......ccoevirrerrimrererinnrierirenes ...107.258 | .... 858,064 800,000 798,758 P01 [ URURRURRTIUR DRSSO IO 3.875 |.....3.907 [JD....... 06/06/2018. | 06/11/2025.
46849L  TM 3 | JACKSON NATIONAL LIFE GLOBAL FUNDING.......covverrrirrrirreiieriinneinns 2100927 | e 1,009,270 | ..cooovvreneee 1,000,000 999,659 | ..o B9 | oo e [ 2.375 |......2.389 |MS...... 06/26/2019. | 09/15/2022.
478160 CE 2 |JOHNSON & JOHNSON . 104.891 [ e 4,331,998 ....4,130,000 4,181,049 (6,585) [ .ovvvevevererrrernns | e | s 2.950 |......2.753 |MS...... 08/22/2017. | 03/03/2027.
494368 BQ 5 |KIMBERLY-CLARK CORP ..102.512 1,332,656 ....1,300,000 1,258,189 6,744 | .o [ e | e 2.650 |.....3.333 |MS...... 01/30/2019. | 03/01/2025.
50077L  AJ 5 |KRAFT HEINZ FOODS CO ...102.999 617,994 ...600,000 600,695 (269) | ..vvvreerrririrernee [ v [ e 3.500 |......3.450 [JJ....... 04/11/2018. | 07/15/2022.
50077L  AK 2 | KRAFT HEINZ FOODS CO ...105.890 | .... 529,450 ...500,000 514,226 (1,279) | ooeverrrerenriins | e | e 3.950 |.....3.359 |JJ....... 06/19/2019. | 07/15/2025.
527288 BE 3 |LEUCADIA NATIONAL CORP...... 2 108.755 | o 543,775 497,913 | oo 480 [ .o [ v [ e 5.500 |.....5.624 |AO...... 05/04/2016. | 10/18/2023.
539439 AK 5 |LLOYDS BANKING GROUP PLC.... ...101.577 1,218,924 1,198,118 1,195 | e e | e 3.100 |.....3.207 |JJ....... 04/11/2018. | 07/06/2021.
539439 AQ 2 |LLOYDS BANKING GROUP PLC.... ...104.489 1,306,113 1,195,305 L3072 SRR ISR PO 3.574 |....4171 [MN...... 04/11/2018. | 11/07/2028.
539830 AY 5 |LOCKHEED MARTIN CORP.... ...102.505 2,306,363 | ..............2,250,000 | ............. 2,304,560 | ..coooorrernnriinnni | e (31,184) | s e | s 3.350 |.....1.896 |MS...... 09/13/2016. | 09/15/2021.
539830 BE 8 |LOCKHEED MARTIN CORP.... ...104.010 | .... 1,118,108 1,919,054 [ oo | eevverrerreeed(978) | [ [ e 2.900 |......2.020 |MS...... 11/18/2019. | 03/01/2025.
540424 AQ 1 |LOEWSCORP....... 101,905 | i 843,773 828,857 2625 |....2.591 |MN...... 08/04/2017. | 05/15/2023.
570535 AK 0 |MARKEL CORP.......... ...106.397 851,176 816,620 | ....ooovvvrererreererres | errrreereenn(8,199) | i [ [ 4.900 |.....4.018 | WJ...... 12/12/2018. | 07/01/2022.
570535 AR 5 |MARKEL CORP.......... ...103.598 720,006 711,499 [ [ evrirnnnennn(396) | o [ | v 3.500 |.....3.146 |MN...... 10/11/2019. | 11/01/2027.
57629W CH 1 |MASSMUTUAL GLOBAL FUNDING I ...105.410 948,690 898,356 | ..uverrrrererrernnnes | evrvrrerrennnen 192 s e | 3400 |.....3.433 [MS...... 03/05/2019. | 03/08/2026.
579780 AH 0 |MCCORMICK & CO INC ..102.389 | ... 972,696 ..950,000 | .overiinenne 967,392 (13,112) [ e | e [ 3.900 |......2.450 [JJ....... 03/09/2017. | 07/15/2021.
58013M  EL 4 [MCDONALDS CORP.........ccoosvrrmrrrrrirenes 102,532 | o 2,512,034 | .coovvvnneen 2,450,000 2,489,074 | oo (27,807) | ..overevrerineines [ e [ e 3.625 |.....2.446 [MN...... 03/06/2017. | 05/20/2021.
585055 BS 4 |MEDTRONIC INC....ccecvvimririiiireierinrieninines ...107.199 2,915,813 2,722,171 (YL R USRI U 3.500 |.....3.483 [MS...... 08/28/2018. | 03/15/2025.
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GROUP INC ...101.482 1,217,784 1,178,427 7,918 | e [ e [ e 2.665 |......3.403 |JJ....... 04/11/2018. | 07/25/2022.
60687Y AP 4 |MIZUHO FINANCIAL GROUP INC ...104.326 1,043,260 997,504 T28 | oo [ v | e 3.549 |.....3.633 [MS...... 04/11/2018. | 03/05/2023.
617446  8C 6 | MORGAN STANLEY.......cccoovrurmrrrnnns ...108.206 2,705,150 2,522,851 (3,625) [ .ovvvveirereerinns | eeerreineirerieeins | e 4.000 |......3.816 | JJ....... 04/09/2018. | 07/23/2025.
61945C  AC 7 |MOSAIC CO....ovvrirrrriiernnieisnieisiinnines ...106.683 2,000,306 1,903,216 (7,159) [ v [ errveererseiseienens s 4.250 09/21/2017. | 11/15/2023.
63254A  AX 6 |NATIONAL AUSTRALIA BANK LTD (NEW YORK B. ...100.609 ..1,408,526 1,390,808 8,648 | ovverereriiians | e [ e 2.500 04/20/2018. | 01/12/2021.
637432 ND 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN ...102.956 823,648 824,377 (359) [ coovvrerrrrererrnenins [ e | v 2.850 12/02/2019. | 01/27/2025.
63743F  YP 5 |NATIONAL RURAL UTILITIES COOPERATIVE FIN ..101.912 456,842 (1,825) [ .ooeereieerierinns | e | e 3.000 06/16/2016. | 07/15/2023.
63902H AC 3 |NATURE CONSERVANCY......cccovrmmrrimmrrinrrinsnrinennisnssssssssssssssssssssssssssnnnees | soeenen | oo [ eereveene [ e IFE | iiiii00022.700,000 | ... 99.999 699,993 700,000 [ cvvoouverrereerenerees | rverrerenrirsssinnes | cevrenssinssines | e | e 2.989 02/05/2019. | 02/01/2024.
64952W DE 0 |NEW YORK LIFE GLOBAL FUNDING ...100.195 ..1,001,950 1,000,000 [ .oovvueernerrerieins | rereeeirneerneinenes | eerreeeensneenes | eeneresineesennes | v 2.216 01/29/2019. | 01/28/2021.
651639 AT 3 |NEWMONT GOLDCORP CORP . ...104.569 679,699 643,803 1,821 [ | e | e 3.700 10/03/2018. | 03/15/2023.
65339K AQ 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC......cccovveerimrrreiirerirneeiseinneeis ...100.875 ..1,109,625 1,101,027 (1,504) [ .ooveeierierins | e | e 3.342 08/06/2018. | 09/01/2020.
655844 BJ 6 | NORFOLK SOUTHERN CORP ...102.082 2,541,842 2,534,157 (PATTote) N RTINS DR IO 3.000 06/30/2016. | 04/01/2022.
66989H AJ 7 [NOVARTIS CAPITAL CORP..... ...105.128 1,892,304 1,848,966 (4,260) [ ..o | e | e 3.000 06/18/2019. | 11/20/2025.
67077M  AB 4 |[NUTRIEN LTD.....ovvririeirierinrrienienircenne ...100.652 2,868,582 100e(66,026) | covooviicieien | s [ e 4875 |....2497 |MS.....| ........35,120 | ........ 138,938 | 07/08/2014. | 03/30/2020.
67077M  AJ 7 [NUTRIEN LTD..oooiirriierieeieereeieenns ..102.177 ..1,992,452 (10,943) | oo [ e [ e 3.150 .61,425 | 07/25/2016. | 10/01/2022.
67080L AA 3 |[NUVEENLLC............. L3607 | e 1,113,670 994,630 BOT | cooereerenenienis | eevvverienireneneens | e 4.000 |.....4.073 |MN.....| ...........8,667 | .......... 41,000 |10/17/2018. | 11/01/2028.
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68389X  AS 4 |ORACLE CORP......ccooiiiisiiciiecisii s | e . 105749 | ....... 2,326,478 2,200,000 2,228,692 | ...oovoerrieriis (7,212) e [ 3.625 |.....3.232 |UJ....... 01/15/2019. | 07/15/2023.
68389X  BA 2 | ORACLE CORP......cooiiiriiirieriesicessisise st enesssssessessssenssesssssssas | serenes . ...101.529 832,538 820,000 834,467 (9,333) e [ 2.800 |.....1.619 | WJ....... . 07/12/2016. | 07/08/2021.
68389X  BL 8 | ORACLE CORP......cooiiiiiisiiciiecicisisiesis s | e . ...101.670 | .... ..1,016,700 ....1,000,000 999,307 e 177 e [ 2400 |.....2.420 |MS...... . 10/16/2017. | 09/15/2023.
695156 AQ 2 | PACKAGING CORP OF AMERICA.......... . O . .. 107.449 | ....... 2,592,744 2,413,000 2,510,442 | oo (25,209) e [ 4500 |......3.296 |MN...... 06/27/2018. | 11/01/2023.
709599 AU 8 | PENSKE TRUCK LEASING CO LP. . [ESSTURIRE IO . ...100.429 903,861 | ..eovvrvrrnnns 900,000 898,911 1,974 . 3.200 |.....3.429 [JJ....... . 07/23/2018. | 07/15/2020.
713448  BR 8 |PEPSICO INC......oivirieercirrinirieiieseecesseisssssesiessessesssssssesssssssensesssssesas | sevenes . ..101.119 ..3,336,927 3,300,000 3,344,172 | oo | erreeeene(52,322) | oo e [ 3.125 |.....1.500 [MN...... . 05/09/2016. | 11/01/2020.
713448  BW 7 [PEPSICO INC.......oiiiiiiiiiiisiicieciineissie s ssisssssssssssssessssssans | sovins . ...101.993 1,019,930 | .oovvvive 1,000,000 1,018,967 [ .oovvvvvecrerrireeins | eerrenene(11,224) | e [ e [ 3.000 |.....1.827 [FA...... . 05/18/2016. | 08/25/2021.
717081  ES 8 |PFIZER INC...ccooovvierceicrerienienienieeens I I . ...103.860 | .... 2,596,500 2,500,000 2,530,866 | ...ooucverrrncrierirnne | verrneernen(5,084) | oot [ [ 2.950 |......2.632 |MS...... . 04/10/2019. | 03/15/2024.
718172 AT 6 | PHILIP MORRIS INTERNATIONAL INC.......ovviriierirrieiinniiseiiesiseisssnisnines | seins . . 101.285 | oo 1,114,135 | oo 1,100,000 1,081,715 | oo | eeerreeennn8,539 | s | e [ 2500 |......3.161 |FA....... 04/11/2018. | 08/22/2022.
718546 AC 8 |PHILLIPS BB.........oveuueeeiiicrierieceiesiseieiesssesssessesssesssesssssssessesssssssssnsenes | sevens . ...104.975 ..4,377,458 4,170,000 4,295,746 | ..o | (53,344 [ oo | e | s 4.300 |......2.904 |AO...... . 06/21/2018. | 04/01/2022.
74005P BB 9 |PRAXAIR INC ..ot sssssessssnnees | i . ...100.944 643,013 637,000 633,252 | ovvvevreriirerriiinnnes | v 1,388 [ [ | 2.200 |......2.433 |FA....... . 11/30/2017. | 08/15/2022.
74005P  BF 0 |PRAXAIRINC.....cootiiiieirinirieriessiesiseseessssse st ssesssensenssssssas | sereres . ...102.138 ..1,389,077 1,360,000 1,345,846 | ...coovveevrrcrrerns | el 238 | s [ [ 2.700 |.....3.050 |FA....... . 03/06/2018. | 02/21/2023.
74005P  BQ 6 |PRAXAIRINC....ooooiieiiiiiriiiseiiseiiesesiesess s ssssssssenees | i . ...105.416 | .... 527,080 500,000 510,424 | ..ovvvvierineinnens [ v (1,622) [ s | e | s 3.200 |.....2.810 |JJ....... 10/11/2017. | 01/30/2026.
74432Q BT 1 |PRUDENTIAL FINANCIAL INC...... JESSTURTRRIONS OO . 2104979 | e 1,102,280 | ..coovvrennee 1,050,000 1,082,350 [ ...cvorvererrcrrnenns | vererenens(16,583) | oo [ [ 4.500 |......2.800 |MN...... 03/03/2016. | 11/16/2021.
747525 AD 5 |QUALCOMM INC.......coconsvrvrrrnnne SOOI BTN ] ...100.110 1,501,650 | ...oovvvvnncee 1,500,000 1,501,475 2250 |.....1.992 [MN...... . 02/09/2016. | 05/20/2020.
755111 BT 7 |RAYTHEON CO...ovvouirreiiiierierieeeseessssssesiesssessssessssssssssssssssessesssssssssssnns | sevees ] ...100.962 3,028,860 3,000,000 3,013,690 | ..coovreerrnerrrerirnee | ererneerene(17,008) | oo v [ 3.125 |.....2.535 |AO...... . 07/01/2014. | 10/15/2020.
75951A  AJ 7 |RELIANCE STANDARD LIFE GLOBAL FUNDING Il....cccvvuvieiereriiiiernnieiinines | cevees ...104.877 ..1,468,278 ....1,400,000 1,399,425 | oo | e T [ [ [ 3.850 |.....3.862 |MS...... . 09/12/2018. | 09/19/2023.
760759 AM 2 |REPUBLIC SERVICES INC . IV I ..107.692 | .... 323,076 312,357 v B [T PR 4.750 |......3.350 | MN...... . 04/11/2018. | 05/15/2023.
80283L AW 3 | SANTANDER UK PLC.......ccooomiiiriiiniiniiieiiesicsississ sy | sovens ...100.487 | oo 1,205,844 1,200,000 [ ..ovorvrinrirerirens s [ 2.570 |......2.608 | FMAN. 11/07/2018. | 11/15/2021.
808513 AX 3 |CHARLES SCHWAB CORP . IOV . ...108.368 1,083,680 1,061,458 (5,862) B [P PR 3.850 |.....2.584 [MN...... 06/14/2019. | 05/21/2025.
82939G  AK 4 | SINOPEC GROUP OVERSEAS DEVELOPMENT (2018.........couvvvernrrererriiinnes [ crvenne ...100.231 1,002,310 998,636 36 s [ 2.500 |......2.530 |MN...... 11/04/2019. | 11/12/2024.
833034  AH 4 | SNAP-ON INC.....oooiirirererircierissriesiesisses sttt sssssssssssssssesens. | sevens ] . ...106.812 ..3,364,578 3,335,926 (107,910) B [P PR 6.125 |.....2.482 |MS...... . 11/23/2016. | 09/01/2021.
854502 AD 3 | STANLEY BLACK & DECKER INC . cerrens | [N [FSURORO f IO 1FE| ... ....525,470 |..102.325 | .... 511,625 500,000 511,594 . . (3,933) e 2900 |......2.053 |MN...... . 05/13/2016. | 11/01/2022.
857477 BC 6 | STATE STREET CORP......ceouiiieiirieirrineiiesiesiesssnisssssssesssessssssssssans | sevens | 2,5 e 1FE| .. 800,000 |...105.831 | ..cocvrvrrrnecs 846,648 | ......ccovvvns 800,000 800,000 | ..cvvmvrrrirrirerinns B [PURRIN PR 3.776 |.....3.777 |JD....... 11/28/2018. | 12/03/2024.
863667 AM 3 | STRYKER CORP. ...100.851 ..3,126,381 3,100,000 3,127,034 (23,626) e 2.625 |.....1.835 |MS...... . 09/29/2016. | 03/15/2021.
86677K  AA 4 | SUN HEALTH SERVICES........cocimirierirneinerisnisereninesnensseessssssssssensessseess | vonneen | oo | conervnenne | cereen TFE | tiiiii0.750,000 | ... 98.705 740,288 | ..o 750,000 750,000 e [ 2.980 |......2.980 |N/A..... 10/11/2019. | 11/15/2027.
86944B  AC 7 |SUTTER HEALTH....oceoiiiiieeieiererseieieieeesesesisiessesesssssssessssssssssssessnssnsenss | avnsee | oo | svevereens] [ eered TFE | i 571,213 ] L 99.983 577,656 3,699 e 2.286 |.....2.950 |FA....... 03/26/2018. | 08/15/2053.
883203 BW 0 |TEXTRON INC.....cooosvveiirerinrirncrinns ...106.624 207,790 | ovvreevrnrenenineens [ 289 [ | e | s 4.000 |....4.176 |MS...... 06/22/2018. | 03/15/2026.
88579Y AV 3 |BMCO..iviriierrierinesisesiissiis ...100.138 5,006,900 5,000,000 4,856,400 2250 |.....2.721 |MS...... I B 06/21/2017. | 09/19/2026.
891520 AF 9 | TOTAL CAPITAL SA ...102.460 ..1,331,980 1,300,000 1,314,944 | oo | e (13,501) | s [ [ 4.125 04/20/2018. | 01/28/2021.
89236T EU 5 |TOYOTAMOTOR CREDIT CORP ...101.508 1,015,080 1,000,000 999,825 | ....vvverrirerriiennns | e 132 s [ | 2.950 04/10/2018. | 04/13/2021.
893526 DK 6 | TRANSCANADA PIPELINES LTD.. ...101.304 379,890 375,000 378,384 | ..o [ v (AA19) [ s | e | s 3.800 09/12/2014. | 10/01/2020.
90327Q D2 2 |USAA CAPITAL CORP..... ...100.545 ..1,206,540 1,200,000 1,199,603 | oo | e T8 | i | cevvivennnenriennnes [ e 3.000 06/26/2018. | 07/01/2020.
90331H NV 1 [USBANKNA......ccooniirrirrirriis ...104.483 2,194,143 2,100,000 2,098,468 | .....ccvvrrvnrrneriinne | errnerinnenneni398 | s [ [ 3.400 07/19/2018. | 07/24/2023.
90352) AE 3 |UBS GROUP FUNDING SWITZERLAND AG ...101.604 1,778,070 1,750,000 1,736,844 | oo | 3,056 | s [ [ 2.859 06/19/2019. | 08/15/2023.
90520E  AK 7 |MUFG UNION BANK NA........... ..100.281 | .... 1,604,496 1,600,000 1,600,000 [ .oovvurererrrrineins | rereeeirnenrnninenes | eereeeeensneenes | e | veenns 2.100 12/05/2019. | 12/09/2022.
907818 DG 0 | UNION PACIFIC CORP.. 2101786 | e 2,035,720 2,000,000 2,038,500 | ...overnrrerrcrerinens | eerrereee (5 A18) [ o [ | e 4.000 06/06/2016. | 02/01/2021.
907818 EH 7 |UNION PACIFIC CORP............. ..102.490 | ....... 2,254,780 2,200,000 2,093,823 e [ 2.750 01/23/2019. | 03/01/2026.
913017  BR 9 |UNITED TECHNOLOGIES CORP.. ...100.752 ..1,511,280 1,509,315 (32,037) B (USSR PO 4.500 07/14/2014. | 04/15/2020.
92340L  AD 1 | VEREIT OPERATING PARTNERSHIP LP.. ...109.511 .657,066 638,162 (3,184) e [ 4.625 06/19/2019. | 11/01/2025.
92343V EN 0 |VERIZON COMMUNICATIONS INC ...105.931 ..2,118,620 1,978,660 3,730 e 3.376 04/10/2018. | 02/15/2025.
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931142 CU 5 | WAL MART STORES INC.....cooirurivriineineirniiseriesiesssseesssissssssssssssssssnnes | eevnee | oo | evvneiinnns [ coveee AFE| oo 4,605,475 |...100.886 | .............. 4,302,788 | ..oovvvnnnn. 4,265,000 4,296,756 | ..oovvvrerireineiiinnns | i (60,199) | ..o | v | e 3.625 |....2.174 [Jdois | e TA29T | e 154,606 | 08/12/2014. | 07/08/2020.
941063 AQ 2 |WASTE MANAGEMENT INC......oovvirrererieiirineiierinessensseessessssssssssenssenesns | sevenes | oo [ cerneens 12| e 2FE ...538,884 |..102.465 | ................ 496,955 | ....cccoorrrnnns 485,000 496,459 (12,262) | oo | e [ e 4600 |.....1.983 |MS......| ccooerren. 7,437 | e 22,310 | 06/14/2016. | 03/01/2021.
949746 RW 3 |WELLS FARGO & CO.....ccoiiririiriiniineiiesiseesssisessssssessesssssssssesssssensins | eevenee | oo | evnneinnnns [ coveee 1FE]| .... .3,156,297 |...102.869 ..3,394,677 3,300,000 3,183,654 | ..o | e 16,042 | i [ [ 3.000 |.....3.627 |AO...... |« 18,975 | oo 87,000 |06/19/2019. | 04/22/2026.
976656  CL 0 [WISCONSIN ELECTRIC POWER CO.....cocviuiminiriminsrienesensssnssssrsssnsssnensnees | sernee | oo | covneens 1.2] TFE[ i 999,810 |..... 99.955 | oo 999,550 | ..ovoviienns 1,000,000 999,812 | .o 2 | | | 2.050 |.....2.054 [UD..ooc | w1196 |, 12/03/2019. | 12/15/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations........ et sssssssssensssssnsssssnssnes | aveenes 248,667,326 XXX | e 250,573,590 | .......... 240,715,000 | ......... 244422367 | .............. 27229 | ... (1,291,481 [ v 0 XXX XXX XXX | ....2,452,957 | ..... 7,594,966 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12555D  AB 1 |CIM 19INV1 A2 - CMO/RMBS.......oooiriericirneineiserinsinenissessssssssisssssssssenss | vovnees | oo | coneveeed | e IFE | ciiiiie.....698,098 | ... 99.714 697,491 693,422 (A.677) [ i | e | s 2.792 2.582 |MON.. 04/05/2019. | 02/25/2049.
59981B  AC 8 |MCMLT 19GS1 A1 - CMO/RMBS..........ovverreirierierireeeieeiseisesiessssessesssssenns | vereees ...100.502 972,106 971,778 (D) [T ISR IOV 2.750 .2.723 | MON.. 10/15/2019. | 07/25/2059.
59981T AC 9 |MCMLT 19GS2 A1 - CMO/RMBS.........cooriiriiniiicrierisiississiesissiiesissins | e ...100.467 | .covvvrrnens 972,789 974,351 | oo (U0 ) [ESTUTTOIN IUIRRIR BV 2.750 2.724 |N/A..... 10/24/2019. | 08/25/2059.
89177X  AA 5 | TPMT 19HY3 ATA - RMBS......oiivioiiriisisissssisssssessssssssssssssssssssssssssssssssnsss | wvsnes | oo | conevionns 4] ... 1FE .1,144,006 2100122 | s 1,144,018 1,143,914 (2] N [OOSR 2.792 |......2.696 [MON... 10/22/2019. | 10/27/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ... .3,788,255 XXX 3,786,404 | ... 3,777,633 | oo 3,783,465 (4,791 | v 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05972M  AA 2 |BANC 19CRES A - CMBS.......coiiiiiiierieeine et sissssssssissssssssesssessns | svisees 2100.036 | v 966,264 | ....coovvvrnns 965,916 965,916 | ..ovvvorirrrireiiriiies | ceerrerienerseinein | eeriesseesenines | s | are 3.491 .3.491 |[MON...| .ccovvre 1,312 | o 22,592 | 03/08/2019. | 03/17/2036.
06054M  AC 7 |BACM 18UB10 ASB - CMBS..........cvvvurirriieernineesenisssssssssessesssssessssssssens | sevenes 102,283 [ e 715,981 | v 700,000 687,859 | ..o 2,824 | oo [ [ 3.019 .3.510 |MON...{ ccovvvrnee 1,761 | e 21,133 | 05/15/2018. | 07/16/2049.
12515G AE 7 |CD 17CD3 AAB - CMBS........ooiiiiiiniiicniesiisiesiissiesisassssssiiens | soenes ...104.115 832,920 800,000 795,774 TAT | oo | e | e 3.453 3.589 |MON...| .ccoovvnne 2,302 | oo 27,624 | 05/15/2018. | 02/11/2050.
12596W  AD 6 | CSAIL 19C16 ASB - CMBS........coevirrerererceieiseriessisesiessssessssssssssessesssesenns | sevees ...103.086 ..1,237,032 1,200,000 1,233,600 (2,398) [ ..o | e | s 3.142 .2.685 |MON... | ccoovvrne 3,142 | e 18,854 | 06/18/2019. | 06/17/2052.
17290Y  AS 7 |CGCMT 18C1T AAB - CMBS........oooriiiirciieeiieisseiseisssiesssesssssesesssssssesssenss | svises ...102.677 821,416 800,000 786,114 3,391 | oo [ [ 3.003 .3.517 |MON... | coceverne 2,002 | .o 24,024 | 05/15/2018. | 05/12/2049.
17291D  AE 3 |CGCMT 18C5 AAB - CMBS.........ovivumrirrereeieiserisssiseesesssseesssssssnsessessssensns | voeees ...108.689 ..1,086,890 1,000,000 1,024,151 (3,824) [ oo | e | e 4.148 .3.692 |MON... | coovvvrne 3,457 | e 41,480 |06/07/2018. | 06/12/2051.
45378Y  AA 2 [IPT18INDP A - CMBS........ooiiiiieriiiiisicisissiiesiesisssssisssiesiesssssias | oreies ...104.400 | ..cooovvrnnens 522,000 | ..oovrreornnns 500,000 499,898 | ....ovviiriririns ((C10) ) [TUTORIRR ISR BV 3.763 3777 {MON... | v 1,568 | ... 18,815 | 06/21/2018. | 07/10/2025.
46644Y AU 4 |JPMBB 15C31 A3 - CMBS ...106.999 962,991 900,000 902,897 (G672 SO PPN VOt 3.801 3.737 |MON...| ccovrvrnee 2,851 | o 34,213 | 10/01/2018. | 08/17/2048.
46651Q  AA 5 |JPMCC 19FL12 A= CMBS......cooomvirviirriinrinenrinsnsissssisssisssssssssssssssssssssnns | eovnee | oo | orseenennidt | e IFE | iiinie221,000,000 | ... 99.979 999,790 1,000,000 1,000,000 [ .oocveureenriierinenis e | e | e | v 3494 .3.493 |MON... | ccovvrrenn. 1,553 | e 7,033 | 09/19/2019. | 12/09/2031.
61690Y BS 0 |MSC 16BNK2 ASB - CMBS..........oevuririerieieineiisssiessesissessssssssssesssssssenins. | seneees ...102.204 ..2,248,488 2,200,000 2,152,472 10,003 [ .oovveererienins | eeerrerinerrerienenns | e 2.860 |......3.415 [MON...| ..o 5,243 | ... 62,920 | 08/22/2018. | 11/18/2049.
B1767Y AW 0 [MSC 18H3 ASB - CMBS.......coovieriieirenieisessiessieiessssiesssssssssssesssssssssensas | sevnes ...108.573 868,584 | ....cccvvuinnn 800,000 819,396 (3,123) [ v e s 4.120 .3.653 [MON... [ .ovvvree. 2,747 | . 32,960 | 06/27/2018. | 07/17/2051.
69346W  AA 5 [PFP 196 A - CMBS.....cooiireiiieiierieeiesie st sssssssssssssssnssessns. | oveses ...100.000 | ..coovrrrnee 1,299,997 | oo 1,300,000 1,300,000 [ .oovvrurermerrerinnenns | rerereeernensnnennenes | eereneenensseenes | eeneneseneennenines | v 2.754 2.828 |MON... | .cocvernee 2,685 | .o 11/20/2019. | 04/14/2037.
94989Y BA 0 [WFCM 16C32 ASB - CMBS.........coceoeviiieeieeieicieieiee s ssssssesannns | oevnes ...103.444 827,552 800,000 795,870 870 3.324 3471 [MON... [ v, 2,216 | oo 26,592 | 05/15/2018. | 01/17/2059.
95001 AV 9 [WFCM 18C44 ASB - CMBS...........ooveiveeeeeieeeeeeeeeesreseeeeeeeeesseesseessesenesnnes | aveees ...109.305 ..1,093,050 1,000,000 1,023,750 . [RXELCH D] N (SRR IR 4.167 |......3.705 [MON... | .cooornens 3473 | s 41,670 | 04/30/2018. | 05/17/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX | 14,482,955 | ............ 13,965,916 | ........... 13,987,696 |....ccoevrrnnnnn 0 3878 | .o 0 XXX XXX XXX | e 36,311 | ........ 379,909 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
023770 AA 8 |AMERICAN AIRLINES INC - ABS................ ...103.707 ..1,048,234 996,224 B30 [ .o | e | e 3.375 04/05/2019. | 11/01/2028.
02377A  AA 6 | AMERICAN AIRLINES PASS THROUGH TRUST SER.. ...105.174 .916,944 851,143 1,635 [ o | cevrenninerieenienes | e 3.700 01/11/2019. | 04/01/2028.
22822R  BF 6 [CROCAS 181 C-ABS.......ccccoonuvurnene ...103.412 723,884 700,000 [ cvooouverrereirmrerens | rverrerenrersnrines | cevvensrinnsines | e | oo 3.720 |.. 06/26/2018. | 07/15/2043.
29374A  AB 0 |EFF 191 A2-ABS......cccoccomrmmrrrnrnnne ...100.962 1,009,620 999,995 B | e | e, [ e 2.980 |.....2. 03/12/2019. | 10/21/2024.
34528Q GS 7 |FORDF 191A-ABS.... 101463 | e 1,116,093 1,100,000 1,099,856 14 | s [ s | e 2.840 04/02/2019. | 03/15/2024.
69335P DE 2 |PFSFC 19AA2-ABS......cccooommirmnris ...101.358 912,222 900,000 899,982 5 | e [ e [ e 2.860 04/09/2019. | 04/15/2024.
848580 AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER.. ..104.218 .1,754,345 1,683,342 1,687,083 [(C) ] RN DR PO 4.100 02/14/2019. | 10/01/2029.
89231X AA 9 |TALNT 191A-ABS........ ...101.538 1,218,456 1,200,000 1,199,631 33 [ s [ | 2.560 06/10/2019. | 11/25/2031.
90931E  AA 2 |UAL191A-ABS .. 108120 | .o 177,861 | oo 1,089,401 1,089,401 [ [ | o | e | o 4.550 01/28/2019. | 02/25/2033.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX 9,877,660 9,555,344 9,523,316 2312 | oo 0 XXX . XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. XXX | s 278,720,608 | ........ 268,013,893 | ........ 271,716,844 | ...coccvvvnnes 27,229 | ...... (1,290,082) | ...vveorrrernned 0 XXX XXX XXX | ... 2,546,337 | .....8,273,259 XXX XXX
Totals
7699999.  Total - ISSUET OBGAIONS. ......v.revsieesiisieeiss e ees sttt | senesenes 477,366,245 XXX | s 484,110,094 | ......... 463,630,353 | ........ 472,044,244 | ............ 824,594 | ...... (2,487,197) | ..... 0 | XXX | XXX | XXX | ..... 4,119,541 |...12,926,012 XXX XXX
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - Residential Mortgage-Backed Securities XXX | 108,973,013 | .......... 105,918,064 | ......... 105,655,287 | ....coovvviriii 0 55,397 .0 0 XXX XXX XXX | s 290,689 | ..... 3,115,364 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNEIES. ...t XXX ... 14,482,955 | ..o 13,965,916 ...13,987,696 3,878 .0 0 XXX XXX XXX ..36311 | 379,909 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cvurverivisiesriiisseseiisiessiias XXX v 11,924790 | s 11,305,344 | ..........11,493,980 | ... 20 (30,925) .0 0 XXX XXX XXX | oo 7,424 | 353,257 XXX XXX
8399999, Grand TOtal - BONGS...........cc.uvveuirerrirreiceteieeieeseeesi et XXX | s 619,490,852 | .......... 594,819,677 | ......... 603,181,207 | ............ 824,594 | ... (2,458,846) 0 0 XXX XXX XXX | ... 4,523,965 |....16,774,542 XXX XXX




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

1F

NONE
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B.JA.C.V. Acquired | Designation
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
000000 00 0 |BCBSBT MEMBERSHIP........ccooumiiirririiniineiiericeienissisesiesssiesiesessesssssesessesseens | eoeeens OO P 7,037.000 | .................703,700 | ........ 100.000 4,822 (O T 12/30/2019. | ...
072730 30 2 |BAYER AKTIENGESELLSCHAFT EACH RE ADR........cccocomiummrirrireeinsinseeissssensinnes | creeeens Cl.. 123,700.000 | ...............2,508,636 | .......... 20.280 | .cooieerrni2,508,636 | cooriirernnn2,118,023 | oo | e 44,603 | ..o 390,613 | ..o, 07/25/2019. | ...
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.......cceevumiriirirrireeieieriessessenesseessssssensessseens | eoeeens I 18,000.000 | ...............4,077,000 | ........ 226.500 . 401,760 | ..o 12/07/2012. | ...
15135U 10 9 | CENOVUS ENERGY ORD......c.ooiiuiiiiiciinniiecisiineissississssesssessssssssssssisssiens | s Cl.. 138,000.000 | ...............1,400,700 | .......... 10.150 1,400,700 | .... L A,224201 | 6,543 | .o 13,202 | oo 430,560 | ..o 12/14/2009. | ...
166764 10 0 | CHEVRON ORD.......coomiiimirimrimiriiiissiensesessesssssesiessesessssssssssssesssssssessssssssnies | oosvenes 36,300.000 | ..............4,374,513 | ........ 120.510 4374513 | oo 2,833,528 160,888 352,349 352,349 07/26/2019. | ...
17275R 10 2 |CISCO SYSTEMS ORD... 28,200.000 1,352,472 1,352,472 595,466 38,916 130,566 130,566 .| 11114/2013.
20825C 10 4 [ CONOCOPHILLIPS ORD......ooviummrirrereenrimeriersseesesssseesssssssessesssessssesssessssssssssssnns | avnenes | ooe | wonees 34,000.000 2,211,020 2,211,020 | v 2,003,960 | ..cvourererereereniiees | s 14,280 207,060 207,060 07/31/2019. | ...
219350 10 5 | CORNING ORD......cooiiiuiiiriiciiiiiiisiissiiesisisssisssssssssssssssisssssssssssssensensss. | aoeniies | con | ovvees 83,800.000 | ....oocovveue 2,439,418 2,439,418 1,149,520 67,040 (92,180) (AL 10) N RN 10/09/2013. | ...
26826C 10 0 [ECD INVESTMENTS, LLC.....cooiiiiriirireireeinereniessneesessssessesssesssenssssssssssssssnsnsns | seesnnes | oe | oeevsneseenes 1.000 [ coonevernerierieeenis e | v | s . (O T 02/25/1999. | ...
303901 10 2 |FAIRFAX FINANCIAL HOLDINGS ORD.......ccovvurirviirernrinrernniernnsneeenssissssssssnssssenes | eonvener | C | vevinens 8,358.000 3,920,821 | ........ 469.110 3,920,821 | oo 3,396,510 | oo [ e 71,043 | oo, 242,633 09/24/2013. | ...
314211 10 3 |FEDERATED INVESTORS CL B ORD 30,000.000 977,700 32,400 181,200 .| 09/04/2018.
404341 10 5 |HP ORD....cooiiiiiiiiecicei it sssssssssssnnss | e | ooe | cenes 134,050.000 | ...... 2,754,728 | .........20.550 | .............2,754,728 | .............1,229,907 | ......cc.....c. 23,620 85,899 12,065 01/21/2016. | ...
458140 10 0 |INTEL ORD....ciouuieuirierireeieeneesenssesiesiessseessssssssesssesssesssesssssssssssssssesssesssssssns | sosenee | e | cvnnes 57,500.000 3,441,375 | .........59.850 | ..o 3,441,375 | 1,302,103 | s [ i 72,450 | oo 742,900 | ..oovverierrerrerieens 10/03/2013. | ...
58933Y 10 5 |MERCK & CO ORD.....ccomiiiiiiiiiiiiritiisiissiiesiesissssssiisssessesssssssssissssssssinnss | coninns | e | cvoe 39,500.000 3,592,525 86,900 574,330 | ..coooviieiniicins 12/07/2012. | ...
651639 10 6 |NEWMONT GOLDCORP ORD.......cvtvemirmerinrereerniessesssessseesesssssssesssssssesssssssens | svoneeen | aee | oeee 126,000.000 5,474,700 163,054 | oo | e 1,063,783 1,063,783 | ..o 07/29/2019. | ...
717081 10 3 |PFIZER ORD...ccoovvereririirireiieeireenns 63,600.000 2,491,848 2,491,848 ..1,174,290 91,584 (284,292) (284,292) .| 12/07/2012.
718546 10 4 |PHILLIPS 66 ORD.......cooooevrmremcrieriieeieriseneninennn O 12,000.000 1,336,920 1,336,920 | ....... 275,487 | oo | v 42,000 [ ..oovorerenieereiins | e 303,120 303,120 12/09/2009. | ...
739239 10 1 |POWER CORP OF CANADA ORD.......oevuiriiiiiiniiieiisisssissiisssisssiesisssssssssies. | coeneies Al .. 93,000.000 | ...... 12,391,383 2,021,212 | oo | i 48,859 [ ..o | s 370,171 370,471 |, 07/25/2019. | ...
798241 10 5 | SAN JUAN BASIN UNT....couiimrinriierisisneesssisessesisesessessssise s ssesssssssssassssnes | creeens o 108,600.000 275844 | .........2.540 | ................275844 | ........ 185 21,290 (245,436) (P2 1) 10/21/1994. | ...
80105N 10 5 |SANOFIADRREP 11/2 ORD............. et | v Cl... 32,500.000 | .oovrirrinnns 1,631,500 | .........50.200 | ...............1,631,500 | ....... 831,671 ...45,694 . 220,675 220,675 | ..o, 12/07/2012. | v
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........o.couvimins o 47,356,803 26,954,650 54,443 21,104,925 | 0 5,001,876 | ..o 0 5,001,876 XXX XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Other
05536 10 0 |BCS FINANCIAL CORPORATION.......ccoueiirrermrimeererssesiesssensesssseesssssssssssssenssneess | evvvenes | oee | eonees 46,805.000 | ....oocverner 4,607,016 | .......... 98.430 | ..o 4,607,016 4,607,016 (O T 06/14/2010. | ...
21032# 10 4 | CONSORTIUM HEALTH PLANS INC.....c.oviiniriniiniireriniissssissnsssessssssssssnsssssnssssnnes | svevenes | eoe | cevnnennnns 750.000 | oo [ereieieenieiiees [ | e (O 05/27/2004. | ...
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other..........cooooiiiiiiiieis e 4,607,016 XXX [ 4,607,016 | ............... 4,607,016 | ..ooocerereiieeec0 el 0 0.... (0 RN 0 (O 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
90334* 10 8 |USABLE CORPORATION......ccoiiuurimiemeerensseesersssssensesssseesssssssssssssesssnesssesssssenns | ovvenes | ooe | coves 24,746.000 | ........... 347,225,426 |....14,031.578 | .......... 347,225,426 | ......... 248,687,932 | ... | cerineinninsnenienes | e | s 11,560,546 | ...oovvrnerrreirrerinns | s 11,560,546 | .....ovvvrcerrrircinerinns 09/30/2001. | ...coovvrnrernn
HMOPOO 10 2 [HMO PARTNERS.......couiiiiiiiiminiiieiiienieenessssssisssissenssssssenssenssssnsssssssssssensenesssssnns | evenenes | ave | ones 500,000.000 | ........... 34,271,515 | .......... 68.142 ..34,271,515 27,143,396 320,484 . 200,548 200,548 | ..o 12/21/2008. | ..o
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. ... e 381,496,941 XXX 381,496,941 | ........... 275,831,328 320,484 0] e 11,761,094 XXX XXX
9799999, Total = COMMON SHOCK. .. ..uieuieeiesiieiris st bt ens sttt | onesssnees 433,460,761 XXX 433,460,761 ...1,425,409 16,762,970 XXX XXX
9899999. Total ComMON aNnd Preferred SHOCK............uwvuurirrereieireriseriesiseesesises s esssssessssssssens 433,460,761 XXX 433,460,761 ,425,409 16,762,970 XXX XXX
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38378U 8L 4 | GNR 15HO4B FA - CMO......oviiiiiiiereincericeesise e 10/20/2019........ VARIOUS ...ttt sseniens | arines 2,019 2,019 [ i
912828  H4 5 |UNITED STATES TREASURY......cccostvuiriirierieriieisnisssiiensessiesssesesseens 09/13/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccoovieririinrerieninerienesseesssinssienins | aeeene 398,420 406,005 106
912828  XT 2 |UNITED STATES TREASURY ..ot 06/19/2019........ CITIGROUP GLOBAL MARKETS INC.......couivimiimiiiireriiisiresinersesssiesississesesissssssssessssinens | seenes 2,831,609 2,800,000 3,060
912828  YB 0 |UNITED STATES TREASURY......ccostvuiiiirierirereienisissssiessessienseneseeens 10/07/2019........ VARIOUS.......ctrtireiitie ettt | enes 14,143,312
912828 YD 6 |UNITED STATES TREASURY. 09/24/2019........ DEUTSCHE BANK SECURITIES, INC......ooiiiiiiiiiiniissisnissrsisssisenssisessensssissnsnsssnssnsssssens | conees ,146,023
0599999, TOtal = BONMS = U.S. GOVEIMMENL. ... veuressiusirssers e stesssessess s eess s8££ 844888 f 1088 £ 100k £fEE 808 £EE 0 E L8148 E R £EEE 0L L0 £ E 8L EEEHLEE 048R LR 0L EE L E L E L8R E AL 0E LR LR R SRk LR R bbb .21,521,383
Bonds - U.S. States, Territories and P
130630  GB 8 | CALIFORNIA ST.....ooiiiiiiiieiniieiesiesie s esnees 06/01/2019........ MOFGaN SEANIEY.........cvuieirric s | s 753,525 750,000
882723 TR 4 | TEXAS ST ..ttt 06/06/2019........ RAYMOND JAMES/FL. ..o sssssssisssssnnies | sveeas ..1,061,270 ....1,000,000
1799999. Total - BONdS - U.S. Stales, TEITHOMES & POSSESSIONS. .. ... v iuursuiuueissieserssirsiisstsersstesess s sessssesssesssms s sssate | oesoesseesste et ees a8 eeEseEs s sEE 8808 EE 1 o0 E e E 0 E S8 L8 o8 81080 E e E 0848 EE 0881 £0E L0 E S8 H 841080 EEEE £ h 0 E L0 eE b ehE b en bbbttt ..1,814,795 ....1,750,000
Bonds - U.S. Political Subdivisions of States
041431 LS 4 [ARLINGTON CNTY VA. ..o sisseensesnenes 07/11/2019........ RAYMOND JAMES/FLL.....ooviiiiniiiiiiinsiieisieissie s sssessssssssssssssns | oeves 565,813 560,000 6,301
167486 VZ 9 |CHICAGO ILL......... bbb 06/01/2019........ J.P. Morgan SECUNIES LLC..........vriiririeiiniriesseersiesesie st esse s seenssnens | seenes 237,591 225,000 1,491
71319R  BZ 9 |PEORIAILLINOIS METROPOLITAN AIRPORT AUT 06/01/2019........ STIFEL NICOLAUS & COMPANY INC.......ooiiiiiniiiiiieiisiisnisnrsisssisenssnssssssnsnssssenssnsssssnesens | seeses 666,654 600,000
2499999. Total - BONAS - U.S. POlitICAl SUDTIVISIONS Of SEAIES. ... tvutruuterersitrirsste sttt ess st s sssserssss s ess e ess e e0ss o8t seEs 8148 ee8 L8818 1814088888084 E 4808408181408 E8 488108414084 E 88408 E 8L L0810 E 084848184848 E e E 88 E 8oL E 180 E e E b E b E et eebeE e bR bbbttt ...1,470,058 ....1,385,000
Bonds - U.S. Special e and Special A
01026C  AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT.....ccovmiiirimieierineeenieisessiensseiesinnenes 06/01/2019........ MOTGAN SEANIEY ... | eres ...1,207,788
3132AD  XW 3 |FH ZT1593 - RMBS......cooiiiieriiireenieseiseie s sesseensenenes 06/19/2019........ CITIGROUP GLOBAL MARKETS INC.......covviireriiirerinririenisersesseiesissiseesesisesssssssessssiens | avene .11,631,599 . .
3132DV 3M 5 |FH SD8004 - RMBS.........ooiiiiiiiirerisiseiesierssssiensese st 08/01/2019........ CITIGROUP GLOBAL MARKETS INC.......c.cvovivreriiireririines 5,046,959 | .ooiviciaad 4,985,420 | ..o 1,662
3132DV  3Y 9 |FH SDB015 - RMBS......c.ieiiiereeireieereieenereeseeeiseesese et 09/23/2019 MLPFS INC FIXED INCOME..........ccoveirrurernireeneene 3,385,391 3,400,000 5,667
3133EK  EC 6 |FEDERAL FARM CREDIT BANKS FUNDING CORP..........cc...... 08/13/2019........ RAYMOND JAMES/FLL.....couiirtiiiieiieiisississie st esssins | frestsesinssssssessas b s ess bbb estensas | esssssesssssessesssssesssesssnsaes 1,040,500 | oo 1,000,000 | .ooooerrieireiiere e 3,335
31418D  FF 4 [FNMAS3765 - RMBS.......cooioeiiieiniiieieresscens et eensesnees 09/01/2019........ MLPFS INC FIXED INCOME..........cccoorvrrmrrerrnrirnne 3,410,770 | o 3,392,746 707
41987Y  BC 9 |HAWAIIAN GARDENS CALIF REDEV AGY SUCCESS 06/01/2019........ BB&T SECURITIES, LLC......ccovvvvirrirriircrnis 497,670 500,000 1,313
45710P  AC 4 |INGLEWOOD CALIF JT PWRS AUTH LEASE REV 06/01/2019........ WEDBUSH MORGAN SECURITIES INC.........coooiriinriniiiniinninissiissiecississsisissssininns | s 590,000 590,000
490580 EQ 6 |KENT HOSP FIN AUTH MICH REV... 10/23/2019 CHASE SECURITIES INC......coooovviriiiirinnicericieniens 750,000 750,000
523288  ED 6 |LEDGEVIEW WIS.......coooiiiieieincirerisiceiseiesise et 06/01/2019........ BB&T SECURITIES, LLC.......oiiiriireiinceiniieiesieresissie s ssssesessssssssenes | reres 518,740 500,000 .
576553 BT 7 | MATANUSKA-SUSITNA BORO ALASKA LEASE REV.......cccoviiiiniieiiiininieississssissesnsesnnis 06/01/2019........ RBC CAPITAL MARKETS, LLC.... 800,025 750,000 1,500
64579F WP 4 |NEW JERSEY HEALTH CARE FACS FING AUTHRE......... 12/27/2019........ GOLDMAN, SACHS & CO 2,000,000 2,000,000 1,550
650035 4W 5 |NEW YORK ST URBAN DEV CORP REV.............. 12/16/2019........ MOTGAN SEANIEY ...t sens | Srebeb s sttt | eesent et 147,036 | oo 1,100,000
68608V DW 1 |OREGON ST DEPT ADMINISTRATIVE SVCS CTFS 06/01/2019 Citigroup Global Markets, Inc 500,000 500,000
708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPLLTD OBLIG M.....ccviiireriiieiriisineierssissesesiseisssessessnenes 06/01/2019........ VARIOUS ...ttt sesensnns | aeens ...(515) (2,324)
709224 X5 3 | PENNSYLVANIA ST TPK COMMN TPK REV......c.cocmiiiiriieiinirniiniieisriresissisissssessesssseessesisnene 10/25/2019........ PERSHING LLC.....ooiiieiiiieieie et ensssensa | ceres 500,000 500,000 [ ..oovoureererrierierireeeeeen s
70922P  AM 4 | PENNSYLVANIA ST TPK COMMN SPL OBLIG.. 06/26/2019........ J.P. Morgan SECUNHIES LLC.........cviirirrireiiiisinni e sssssesssssessessssssensssens | seenes 318,273 300,000 704
71319R  BZ 9 |PEORIA ILLINOIS METROPOLITAN AIRPORT AUT 06/01/2019........ STIFEL NICOLAUS & COMPANY INC.......covviirmiiiieiiniiesinsicesesiesiesiseeesessssiesssesssseseens | seenee (666,654) | ...voovorereriireriererieeeris (600,000) | +vvoverrererererieieriericresee s
74446A AP 9 |PUBLIC FIN AUTH WIS CAP IMPT REV.......coviivimiierieieieiseierrnines 06/01/2019........ Citigroup Global Markets, INC...........ccviriiirineessiese s | aeees 631,082 540,000 2,475
77924P  AD 7 |ROUND ROCK TEX TRANSN & ECONOMIC DEV COR......ccvvurriirmiriiieriiirerineiseinsiesseneseneees 07/26/2019........ Citigroup Global Markets, INC.........c.creriririeienieiee e sennes | aeees 600,000 600,000 | ..eoveriireiieeeee s
79766D  NY 1 |SAN FRANCISCO CALIF CITY & CNTY ARPTS CO 06/01/2019........ RBC CAPITAL MARKETS, LLC.......... 500,000 500,000
85732G  WB 2 | STATE PUB SCH BLDG AUTH PA LEASE REV.......c.cocniiirtiirienineissesisisesseesssiensees 11/01/2019........ MERRILL LYNCH PIERCE FENNER SMITH INC . 500,000 500,000
882117 3D 4 |TEXASA&MUNIV PERM UNIV FD.......ccovvvrvrrnrirrirnrinnns 06/06/2019........ BOSC INC...ooiiieitiitiesi bbb ensns | Srenb bbbt | eesent et 1,019,610 | oo 1,000,000
914072 J8 7 |UNIVERSITY ARKUNIV REV......ccomriiriririreincirerinnnens 06/18/2019........ RAYMOND JAMES/FLL.....coiiririiiiniieiintieeiesieissise e ensessssens | reves 892,487 880,000
914115 P2 0 JUNIVERSITY CENT ARK REV......ciiiiiiiiiiiiiiiiiiienisssisesssssisssssssissesssssssesssssssssssssissesseessenssans | woensonsssenes 06/01/2019........ 130 s | srenes 200,000 200,000 | ..o
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSIMENES. ... ..o euereiiueisieeiertetierseeeesstasistssesssersasie ferssessssssassesssessssesessessesassassessessesassessessessesessessesseseesessessessesassessesassassessessetassessessessesessessessesassessessessesassessetaesaesessessetassassessessnsesses | aesessessessesassassessssntessassessnsansessessnssnsas | sosstessessessesssssssansessesnsans 37,020,761 | oo 36,485,879 | ...coovevereiiieecee 82,282
Bonds - Industrial and Mi:
009158 AV 8 | AIR PRODUCTS AND CHEMICALS INC.......cooiviririririniireriirsnieiesissiesissessssiessessssesessesssesenene 08/21/2019........ J.P. MORGAN SECURITIES INC.......ccovviirririreriniicrinnieriesiresesisesessersssiessssssssssesesssinees. | aeenes 211,756 200,000 428
023770  AA 8 | AMERICAN AIRLINES INC - ABS.........covevriirinrieinriereissiesienines 06/01/2019........ MORGAN STANLEY & CO.  LLC.....oiiiiiiirinieiieiieiseesssi et ssssesssnssens | sressesisssssssessssssss st ssssesssssessenses | orsssssesssssessesssssessessnnsans 1,060,350 | .oocorveieeees 1,076,509 | ..o 15,946
02377A  AA 6 | AMERICAN AIRLINES PASS THROUGH TRUST SER......c.oevniiiriiieineirerineiseineieeissiesissisesenine 06/01/2019........ BARCLAYS CAPITAL INC FIXED INC......coevuiieriiiriiiieiesieresisseesissesesesisesesssseessssienss | reres 909,394 933,295 9,976
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
05600L  AA 4 | BMW FINANCE NV......ovvimiiiiiiierieriereseissiessiesissssessssesessssseesienes c 08/07/2019........ BARCLAYS CAPITAL INC.....ouviuiriririiiinisiesisseiesisesessssssssssssesesesesssssssssessessienss. | sessnsssnessenssnsssnsssssessnssessnnennses | onnnenssnessessenensensonens 1,299,025 | it 1,300,000
05972M  AA 2 |BCMT 19CRE5 A - CMBS. 06/01/2019........ WELLS FARGO SECURITIES LLC......coutviiieriiieeiiiciisrireresiseeesiessesiessesssesessssisssssenens | seenes ....1,000,000
06051G  FS 3 | BANK OF AMERICA CORP.........ccovveririmrimeiinirieriesissesseiessiessssssenessenas 06/19/2019........ VARIOUS......ooiiiiiiairiie e 1,000,000
084659  AD 3 | BERKSHIRE HATHAWAY ENERGY CO. 06/01/2019........ J.P. Morgan Securities LLC...........ccoccvrvreenen. ....1,050,000
09062X  AF 0 [BIOGEN INC.......oiviuririeiriniseiissiiestesessesssssssse sttt 07/17/2019........ MORGAN STANLEY SMITH BARNEY.........cooirimrrierirerieisineriessiensenssssesssssessesssnensns | aeeens 3,633,784 3,400,000
12555D  AB 1 [CIM 19INV1 A2 - CMO/RMBS......... BTN 06/01/2019 MLPFS INC FIXED INCOME . 998,008 1,000,000
12596W  AD 6 | CSAIL 19C16 ASB - CMBS........covveerrierierierereeisisesiesssesienessenns 06/18/2019........ CREDIT SUISSE SECURITIES........uvuuiuueiimieierireesseisessesssesssesssesessesssesssesssesssesssesssens. | seosssssesssesssssssssssnessesssessseesssesssssssnss | sessssssssesssssssnesssesssnsssnsssens 1,235,998 1,200,000
126408  HD 8 | CSX CORP......coiimiiietirricreeiei st 08/16/2019........ SOULAWESE SECUMHES..........ovveeieeiiiiicii i | cries . 636,960 600,000
13607G KW 3 | CANADIAN IMPERIAL BANK OF COMMERCE..... C 12/10/2019........ DEUTSCHE BANK SECURITIES, INC.......oouiiiiiiiiiiiniiiieissisiesisississsesissiessessssissssens | cresssesisssssssessssssssesse st ssssesssssessesses | orssesssessssnessesssssensnessnnsans 1,200,000 | oo 1,200,000
13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO. C 10/11/2019........ RAYMOND JAMES/FLL.....ooiiriviiiiiireiiniisensisissiessssssiesssssssssesse s sssesssssssssesssssns | oeves 2,057,760 2,000,000
141781 BG 8 |CARGILL INC 11/08/2019 RAYMOND JAMES/FI ...1,676,959 1,620,000
149123 BD 2 |CATERPILLAR INC 06/01/2019........ RAYMOND JAMES/FLL.....cooiiriviiiiireiinsiseinsisissie e sssessssssssesssssas | oeves 2,021,613 ....1,710,000
191216 BW 9 | COCA-COLA CO....ovrriiririiscieesisesse et 06/21/2019........ BNY/SUNTRUST CAPITAL MARKETS........coiiiiiieiniiseieiissiesisisessiesessssiesssssssesessseses | sresssessnssssssesssssnssesssesssssesssesssssessesses | orssosssesssssessessnssenssessnnsnns 1,709,628 1,695,000
219350  AZ 8 |CORNING INC......coririiiiiiiiciieieierieiesies s 06/01/2019........ SOULIWESE SECUMHES. ... ...t essisnins | crins 298,304 295,000
231021 AR 7 |CUMMINS INC......oooviiiiiiiiniieieiseiesiesises e snenes 06/25/2019........ VARIOUS.......oooiiiiret et | cvenes 965,641 914,000
260543  CJ 0 |DOW CHEMICAL CO......oorveiiiiiiieriiiniississiesi s ssssssissienes 06/01/2019 RAYMOND JAMES/FL.......oovirrireiniieiiesinseissiseisessinns 1,537,512 1,530,000
26442E  AF 7 |DUKE ENERGY OHIO INC........viiiiiieiniinisieisseerss s 06/01/2019........ CREDIT SUISSE SECURITIES (USA)......ooiieiirniiiierniiieieeieissssesssisseesisssssssssssssseens | avees ..1,099,516 1,100,000
29273R  BD 0 |ENERGY TRANSFER PARTNERS LP............. 06/19/2019........ BARCLAYS CAPITAL INC......coviiriiiiiieiieissieee s sssesssesssnssssensns | oeves 823,024 . 800,000
29374A  AB 0 [EFF 191 A2- ABS.....oiieeceee et 06/01/2019........ WELLS FARGO SECURITIES LLC......couvviiireririeeiiieineirerssieeeniessesiensessssesensssssssssenss | svenee 999,992 | ..o 1,000,000
30231G BD 3 | EXXON MOBIL CORP........coreeririiiriiiierinsieierisississiesssssesessssenes 08/13/2019........ J.P. Morgan Securiies LLC.........c.cccuueiiiiriiniiniiciienisiseissiiesiesissisessssssienins | s 900,000 900,000
304071 AA 1 |FAIRFAX (US) INC....ovuiiiciiiieriesirisise et [ 06/01/2019 Southwest Securities, 1,693,863 1,630,000
34528Q  GS 7 |FORDF 191 A= ABS......oiiiiiiiiinrieissiseiesisissss e ensssnes 06/01/2019........ BARCLAYS CAPITAL INC.....coviiririiiieieieissieee s sssessssssssssssensns | veves . ....1,100,000
354613  AK 7 | FRANKLIN RESOURCES INC........cocotumriirieiniierniieeesieesesisenesinsine 10/03/2019........ SOUthWESE SECUNIES...........ceveieciciicete ettt asaenans | evees 782,535 750,000
436106  AA 6 |HOLLYFRONTIER CORP....ccoviriviiiiirerieisisieresisee s 08/13/2019........ 130ttt | srenes 454,637 405,000
445658  CF 2 |J B HUNT TRANSPORT SERVICES INC.......c.coovevmririririreierinrierinnis 06/01/2019........ BOSC INC.....oeiiiiei ettt nsniens | eres 575,255 565,000 1,885
459200 AR 2 |INTERNATIONAL BUSINESS MACHINES CORPORAT........ 07/15/2019 Stifel, Nicolaus & Co., Inc ..4,252,202 . 3,460,000 99,237
46651Q  AA 5 | JPMCC 19FL12 A - CMBS.......coieiiirireiniersei e 09/19/2019........ JP MORGAN SECURITIES LLC......coomiireriiiceiiiriesinsieeissiesesiseeesiseisessssensssssessesssseensens | svenes 1,000,000 | oo 1,000,000 | ..oocvoeieereiieeerieene e
46849L  TM 3 | JACKSON NATIONAL LIFE GLOBAL FUNDING........ccoviriereriiiieieierisiessssisesssiessssiessesssesenene C 06/26/2019........ JP MORGAN SECURITIES LLC.......coviieriiieiiiisineisisisssiessssssiensssssssssssssssssessessssssensens | svenes . 999,590 1,000,000
494368  BQ 5 |KIMBERLY-CLARK CORP..........cccriuiiiireriiiriineierissiseee s 06/01/2019........ SOUtNWEST SECUIIES. ... ..ottt | esbeeeses s bbb ensent s | ehsesites s s s ent e eees 1,251,445 ....1,300,000
50077L  AK 2 | KRAFT HEINZ FOODS CO.....coovvvrirriiiriisierieeesssisessssesssssssssesssessnsenes 07/01/2019........ MLPFS INC FIXED INCOME.........cccoovervurmrrrirnrirnns 515,505 500,000
539830 BE 8 |LOCKHEED MARTIN CORP... 11/18/2019 J.P. Morgan Securities LLC... ..1,120,032 ....1,075,000
570535 AR 5 |MARKEL CORP........ccocrirmiiririierinnieiesissssse s 10/11/2019........ CREWS & ASSOCIATES, INC......oooviriiiriirersisiesisissssiessssesessssssssesssssssssssessssssssessns | seenes 711,895 695,000
57629W  CH 1 |MASSMUTUAL GLOBAL FUNDING Il......ccvorireririieniierinireieriseeenineies 06/01/2019........ JP MORGAN SECURITIES LLC......cooiiieiirieriiirieeisieeissiesssiseesesisessssssssensssssessessssssensens | svenes . 898,164 900,000
59981B  AC 8 |MCMLT 19GS1 A1 - CMO/RMBS........covviirririireririsirnsieissisierssseessesssessnsenes 11/01/2019........ GOLDMAN, SACHS & CO...ovvririiiiierisisisesiessss et sssssssses | oessssssesssssssssessssssssssssesssssessessssssnsns | arsesssssessssssosssssessasssessnes 1,004,693 | ..o 1,000,000
599817 AC 9 |MILL CITY MORTGAGE LOAN TRUST 2019-GS2 - 10/24/2019........ GOLDMAN, SACHS & CO....ouririeiiireriii ettt sties | essstesessesb et bbbt bsentes | ehiesisesesb s en bbb eneees 1,006,295 | ..o 1,000,000
637432 ND 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN.......ovvriiireririrerrieiseieiesisesessessnssssssenss 12/02/2019........ ULS. BaNK... et | eres 824,736 800,000
63902H  AC 3 | THE NATURE CONSERVANCY.......cooiiiirririiernrineieniesesissesesiesiessesenenes 06/01/2019........ CHASE SECURITIES INC.....coooviiieieiiiierisieeissisesesisse e essesssessensesnens | aeenes 700,000 700,000
64952W  DE 0 |NEW YORK LIFE GLOBAL FUNDING........coovuiiuriririinirieisssiesiessssesssiesssss s ssssisssssssssssssenes 06/01/2019........ MOTGAN SEANIEY......vvveivireririeie s nssssessenssnsens | renssesssssseenssnssnsesssennssesssesenss | sesnsennnsesesesensesnes 1,000,000 | i 1,000,000
66989H  AJ 7 |NOVARTIS CAPITAL CORP.......cocviveririeriniicrierirererinsinns [ 06/18/2019........ SOUtHWESE SECUNHIES...........cevecectcieicete ettt sttt enasaenans | neens ....1,800,000
68389X  AS 4 |ORACLE CORP........coocvimiireriririenisissise s enssines 06/01/2019........ BNY/SUNTRUST CAPITAL MARKETS.......ooviiierieierieinesessssseesesssssssssesssssssssssesssnsns | oeves 2,235,904 2,200,000
69335P  DE 2 |PFSFC 19A A2 - ABS......oiiiiiiicie ittt 06/01/2019........ CITIGROUP GLOBAL MARKETS INC.......couvviiiriiireriniirirenieresesssisesississesesiessesssssessssenens | aeenes . 899,977 900,000 | ..vvveererereriieee s
69346W  AA 5 [PFP 196 A- CMBS.......cootiiiirerierieisiesissiesi s c 11/20/2019........ MOTGAN SEANIEY ..ot | ereb bbbttt | et 1,300,000 | .oovvrviiiieiii 1,300,000 | ..ooovoiriieiiiisi i
717081 ES 8 [PFIZER INC......coo ittt 06/01/2019........ STIFEL NICOLAUS & COMPANY INC.......ccovriirmiiiirerintiesinsiessssiesiesiseesessesisssesssssssssseens | seenes 2,535,900 2,500,000 6,351
808513  AX 3 | CHARLES SCHWAB CORP.......cccovvirrereririririeriiessisssenssesessenns 06/14/2019........ MORGAN STANLEY SMITH BARNEY.......ucuuutiiiimrirererieseisesiesssessesssesesssesssessesssessses | seesssssssssesssesssesssssssssssssesssesssnssssensons | essssessssssssssesssnssssesssness 1,067,320 | oo 1,000,000 2,888
82939G  AK 4 | SINOPEC GROUP OVERSEAS DEVELOPMENT (2018.......... .|C 11/04/2019........ GOLDMAN, SACHS & CO....ccoouirriiiiireriiis sttt 998,600 | ..o 1,000,000 | ..ooveiireriieeieeeeneeeneerenis
84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER 06/01/2019........ VARIOUS.......ooiisi st nass | cbsessenasess bbbt sienes | resisbnss st 1,001,687 997,199 15,673
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86677K  AA 4 | SUN HEALTH SERVICES........ccocostviiirireirerieriesissieiienienesienes 10/11/2019........ B.C. ZIEGLER & CO s . 750,000 750,000

89177X  AA 5 | TPMT 19HY3 ATA- RMBS........covmiiriririiernrireriniiens 11/01/2019........ CITIGROUP GLOBAL MARKETS INC......c.cccvvvrmrrcrrrinine e | bbb 1,201,451 | oo 1,200,000

89231X  AA 9 [TALNT 191 A= ABS ..ot 06/10/2019........ CITIGROUP GLOBAL MARKETS INC........ccoovvvrerirrirnnne . ....1,200,000

90352  AE 3 |UBS GROUP FUNDING SWITZERLAND AG . SO [ 06/19/2019........ VARIOUS. ... . 1,733,788 | .. ....1,750,000

90520E  AK 7 [MUFG UNION BANK NA. ..ot 12/05/2019........ MITSUBISHI UFJ SECURITIES........ccvuuiiirimerireesiieseriesseseseessssssessessseessesssssssesssssssnens | s 1,600,000 | .ooovrveneneeees 1,600,000

907818  EH 7 | UNION PACIFIC CORP OO TR 06/01/2019 STIFEL NICOLAUS & COMPANY INC............ . 2,079,616 . 2,200,000 .

90931E  AA 2 |[UAL191A-ABS 06/01/2019........ CITIGROUP GLOBAL MARKETS INC........cccovvvrerirrerrnnne | s 1,200,000 | ooooorvereieneeees 1,200,000 | ..ooovoieirieieieeeeeeis
92340L  AD 1 |VEREIT OPERATING PARTNERSHIP LP........ . . 06/19/2019........ Morgan Stanley..........ccreevreriereiceeeee e B . 641,346 600,000 | . 3,854
949746  RW 3 |WELLS FARGO & CO....ccoouiriirieiriiesseie s 06/19/2019........ VARIOUS.......ooit e . 800,272 800,000 |. 3,933
976656  CL 0 | WISCONSIN ELECTRIC POWER CO, . . 12/03/2019........ BNP SECURITIES.......oiiiiiinirsnisiessissisnissssnsssesenssniaes . 999,810 . ....1,000,000

¢eld

3899999. Total - Bonds - Industrial and Miscellaneous s . . s . .72,400,963
8309997, TOAl - BONGS = PAM 3.ttt sttt s 18£8 88818888 10E 1400850 484 14EE 8oL 8oL 4L 8oL E £ 84 E oL E L8 4EE 14184 E oL E L8t s 134,227,960
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.....c.. ettt ses st eh s e eessesee £ e0seeseEeeseE 1o e e e se8e28eE e 8 eeEoE8 e 08 £E e 8408401 £ 08 4E 8 S 0840 1L EAE 8400 S0 1L E L e 408408 S0 1o E4EEoEE £ 08 LE 128 4EE 421 S0 LE e E 4 L8421 £E e 8 4L 8 £ 01 L0 eE A28 408 o0 £E e 400 e 08 e b eeE o2 f e e e seEeahes oeEesessee et aetansessee et sesansenenantensensessnsas | seresossonsessessessnsansesserssenn 27,588,558 ..
8399999, TORAl = BOMAS.... ...tttk hE 00k EhE e fiELE e L oL eEEE oL f s E L 0L E L L E L L L E LR L EehE L e E L E L E bR b eLhb L s 161,816,517 159,229,905
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded
000000 00 0 |BCBSB1MEMBERSHIP.... UNKNOWN.....cvviaiii it . .7,037.000 ..703,700 XXX
072730 30 2 |BAYER AKTIENGESELLSCHAFT EACH RE ADR............ RN [ 07/25/2019........ VARIOUS......ocireiieerie it [ES TR 123,700.000 | ... ..2,118,023 XXX
166764 10 0 [CHEVRON ORD........ooiiiiiiiiiireiiseiiesiiesieees st sisees 07/26/2019........ MERRILL LYNCH,PIERCE,FENNER & SMITH........ s . 5,000.000 . 617,037 XXX
20825C 10 4 | CONOCOPHILLIPS ORD......ooivrmrimremmrimermerssesssseessssssessesssessssessessssssessssssssnssenes 07/31/2019........ US BANCORP.........ouuiimmrireriieeseiss ittt sssnnns | sinsssesssesssssssensssssssssen 34,000.000 | ..oovvrrereerrnireeneenenis 2,003,960 XXX
651639 10 6 | NEWMONT GOLDCORP ORD......ccotvumiiiiiieririiiriinsisiiesisiiessssississsiens 07/29/2019........ VARIOUS. ...ttt | enssbnss s en st 15,850.000 594,220 XXX
739239 10 1 |POWER CORP OF CANADA ORD . . A 07/25/2019........ US BANCORP.......ovtuirinriinisesssssisssnsssnssnss st ssesssnsssnanas 93,000.000 | ... ..2,021,212 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded......... OO OO OO OO OO O OO OO OO PO PP PO SO PO PO PP PP OP PP POPPPPPPPPPO . 8,058,152 XXX
Common Stocks - Parent, idiaries and Affiliates Other
90334* 10 8 |USABLE CORPORATION.......ociiiuiiiiiiiiiiiiiisiiieiiesisssissssississnsssss s ssssssienn | | 12/12/2019........ USABLE CORPORATION......cciiviiiiiinrinnissinnissisnnsssnsssessnssssssenssssssssnsssrssssssssensssssssnnsns | senennneessinnseesssnsnenenness20,000.000 | oo 200,000,000 XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other............ eetetetetetetetetetetes  eteeierereseesesessesesessssetetsssisesosiesetesssetesssetettstetassteetetseetetaseseetesstetesasseeesessetetesaseetesesetetssetetesseeetetssetesasaeeetssetetesansetesnsetetesans | tieteterssssesassetetesassetesantetesesstetesanseters | steterectesssisieseressetesneeran 200,000,000 XXX
9799997, TOtal - COMMON SIOCKS = PAIE 3.........c..ooiiiiiiiieiit ettt ettt ss ettt seess et eesesessessebssses  febsessessssassessesasssssessessesansesseses et essessetseseesebsessesesesses e s e s eesessee et eesesses s s et eesessebae s et esse s et et ensesse s e s easesses et et essebses et st essebsesntesses  aetessesssssesassessesssssnsessessessnsantessesnsssses | sresesssossessessssnssssessesen 208,058,152 XXX
9799998. Total - Common Stocks - Summary Item from Part 5 . et et etetetetetes  eteteteesetesssiesetosietetateetetosietetesateetet st et et s aet et et seA et b saet et s set et et se e et et aseet et e Aet et neet et s seeetetanaetesanseteteraes 2,967,995 XXX
9799999, TOUAl = COMMON STOCKS............ovveeeeerereieeeeeseieeeeeeetevees e eseeeestes s esesee st seesesseseseseaasesesssesessessasesseesassssssessass vtavessssssssssesesesesssssssaseaassessssesassesssesetessesssseseseaseeaesseaesanassesees e et essas et s e e essseseteseaesetas e e e s sassstantan s asas e tansessess e sanasssstsaasassane oveesssssessesasssstesessessasenasseasessseanerea et 211,026,148 XXX
9899999.  Total - Preferred and COMMON SOCKS.............c.cccuiieiieeiiicectete ittt ettt et st teteetetesstetesesasaesessesets  tesassesassssesessssssesassesesessesesessssseessssesesassssesassesesesssesaseseeesessssesessssesesessesetasessesassese st ssesesasseee st ssseteseseeesessetetasassesessssetebsessesassnse  aesesessssesetassssssassssesesssastesassnsesesantetasas ettt ernan 211,026,148 XXX .0

9999999. Total - Bonds, Preferred and Common Stocks s eetetrtieee ebebeeseseseesesesessesesetassesestsetetetesete e et et et tae s e s e et et et e Re R e R e oS e st e R b e b e AR e S e bbb R RS E £ b e AR R LA e R bRk e b e R e Rt e b ke bR R s ek e ket ehebes Shebsaetetee e b e b e bRttt ettt n bt ens e 372,842,665 XXX 783,390
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38378U 8L 4 [GNR15H04B FA - CMO......occcccorerrcrrrsirrre < | 1212012018, | PaYAOWN. oo | 87,728 | oo 87,728 | oo 88,247 | covvov 964,957 | v | coeresin (1)) PP ISV (1 1) § BN O 88,121 12/20/2064.
912828 3F 5 |UNITED STATES TREASURY.... .| 12/12/2019. | Unknown e T R 33,230,876 | ..... 33,500,000 | ..... 33,170,234 33.202.027 28,849 33,230,876 11/15/2027.
912828 4X 5 |UNITED STATES TREASURY.... .| 10/08/2019. | GOLDMAN, SACHS & CO.ooccovvvie | | 6,521,625 200,000 | ......6,141,875 9,316,465 8 556 ..6,153.458 |. 08/31/2023.
912828 D2 3 |UNITED STATES TREASURY.... .| 06/01/2019. | Maturity @ 100.00 200,000 200,000 | .......... 198,828 200,000 04/30/2019.
912828 G3 8 |UNITED STATES TREASURY.... .. [ 12112/2019. | U.S. Bank I T 38,962,567 | ... 39,000,000 | ..... 38,948,203 11/15/2024.
912828 L5 7 |UNITED STATES TREASURY.......ccooovmmmririinriiinns - [ 1211212019, | U.S. Bank..........covvvvvevviisesiviiissssiriiens | 7334911 | ... 7,400,000 | ....... 7,287,844 09/30/2022.
912828 ND 8 |UNITED STATES TREASURY.... -1 06/01/2019. | UBS FINANCIAL SERVICES INC....cccoo... | | 5,055,469 | ... 5,000,000 | ... 5,092,969 05/15/2020.
912828 SV 3 |UNITED STATES TREASURY.... .| 12112/2019. 8,681,921 | .......8,700,000 | .......8,663,297 05/15/2022.
912828 TY 6 |UNITED STATES TREASURY.... o [ 1211212019, | U.S. BaNK.covvvvsvevesvvsssvcssrsssineine || 12,363,441 | ... 12,500,000 | ... 12,269,528 11/15/2022.
912828 XG 0 |UNITED STATES TREASURY.... 1211212019, | U.S. BANK..c.vvcvcrvcrnevssrssrniinee | 403,937 | ... 4,000,000 | ... 4,067,500 . 611 | 06/30/2022.
0599999. Total - Bonds - U.S. GOVEIMMENL..........coouriiiiriiiisiiiecsicsi s s ...116,473,475 |...116,587,728 |....115,928,525 0. 368,736 | ....... 368,736 | ..2,633,048 XXX
Bonds - U.S. States, Territories and Possessions
574193 GZ 5 | MARYLAND ST......cooovimmimnmienersneeieneeesseneons | .. ‘ 06/01/2019. | Citigroup Global Markets, Inc................... . 1,040,630 1,000,000 | .......1,054,550 1,040,171 veenenee(1,502) Lo | evnnneiieeena(1,502) [ o | 001,038,669 | ovvvvieeesiiiers [ e 1,961 | 1,961 | e, 16,667 | 03/01/2026.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........cccccuviiiiees  covvviiinesiiisssisssssisssssissssssssssssssssssssssssssssssssnis | 1,040,630 | ....... 1,000,000 | ...... 1,054,550 2 A.040171 | 0| (1,502) | oo | ieen(1,502) [0 | il 1,038,669 |0 | 1,961 | 1,961 | 16,667 XXX
Bonds - U.S. Political Subdivisions of States
A L= S — [ [11/1572019. [Call @ 10000 [T 1,000,000 | ... 1,000,000 | ... 1,161,970 | oo 1,085,816 | oo | e (45,816) | oo | e (45,816) | ooovocrreserr | cerrrre 1,000,000 [ oo | e | oo o 65,000 | 11/15/2032.
2499999. Total - Bonds - U.S. Political Subdivisions 0f States.............cccccvuiiriiiiiris v | 1,000,000 | ....... 1,000,000 | ....... 1,161,970 | ........... 1,045,816 | vovcovvvv) 0. (45,816) | oo [ [CER )] I— [V 1,000,000 [....cccoonenn. 0 [ 0 | oo 0. 65,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
01026C AC 5 [ALABAMA ECONOMIC SETTLEMENT AUTH BP |.. | 09/15/2019. | Call @ 100.00.........ccocrvrvmrererrrererirennns
SETT L | 155,000 | .......... 155,000 | .oooeee 156,006 |. (60) (60) .155,946 09/15/2025.
196479 H6 9 [COLORADO HSG & FIN AUTH.......covvvierrircrnnns ..106/01/2019. | Call @ 100.00.........comvvvmemriiemriveviiieeea | i 1,000,000 | ovooovvererrrens | eereereerreesrcrees [ evveveesrcensnrees | coeeveeeesseinssens (oI T OO 10/01/2023.
252020 AE 2 |DEWEY CNTY OKLA EDL FACS AUTH EDL .| 06/01/2019. | PERSHING LLC....
FACSL L il 807,206 | ... 736,000 | oo 858,348 | ... YVRTE I B (1.207) | o (1,207) 812910 | e | (5,708 | oo (5,704)  ......14,304 | 09/01/2022.
3128MJ 5B 2 |FH G08841 - RMBS. .. [12/01/2019. | Paydown..........oovvvvvseeevvessssevsiisssssiens | 176,261 | oo 176,261 74,099 | o 683,697 | .eoooereveeeeerne | eevecreseninins L1 1 I I 80 174,206 2,055 2,055 | ......... 4,394 | 10/01/2048.
3128MJ 5T 3 |FH G08857 - RMBS - | 12/01/2019. | Paydown S IS T 8,150,340 | ......8,150,340 | .......8,275,778 22,338,585 | ovvvvereeroens | e (RI31C)) I (RI31)) I I 8,272,359 | .oovovirrrrinne +(122,020) | ......(122,020) | .....231,552 | 01/01/2049.
3130AD UJ 9 |FEDERAL HOME LOAN BANKS | 09/30/2018. | PERSHING LLC....ovoovsvesovsvnssvnsons | 1,702,059 | ....... 1,700,000 | ....... 1,699,524 | .......... 1,699,713 | oo | oo, 128 | oo [ oo L2 IO 1,699,841 | coovoceresrccs | oo 2218 | oo 2218 | ....... 32,848 | 03/30/2020.
3132AD XW 3 |FH ZT1593 - RMBS « [ 12/01/2019. | PaydOWN.......oovvvvversnivissssssiissssssiises | 2,411,879 | ....... 2,411,879 ..2,460,870 KICK N [N IR 333 | e | e 2,461,203 | ..coooviiiicins | e (49,324) | ........ (49,324) | ....... 26,878 |01/01/2049.
3132DV 3M 5 |FH SD8004 - RMBS | 12/01/2018. | PaydOwN...cccccccvvvvssvvvnesssmvnnsssssvnsssssn | 138,737 | ..oooe 138,737 ....140,450 (56) (56) 140,394 | oo | oo (1,656) | ..ooo.. (1,656) | .cove.. 942 | 08/01/2049.
3132DV 3Y 9 |FH SD8015-RMBS.........ccccomvrunnee +. [ 12/01/2019. | PaydOWN. ... | 33,469 | ..o 33,469 | oo I ISR IR I I ISR IV I SO SR 33,326 | .ooerrereriens [ e 143 | e 143 | e 146 | 10/01/2049.
3133EF LA 3 |FEDERAL FARM CREDIT BANKS FUNDING . 1 10/22/2019. | Maturity @ 100.00..........cvcrvrvrerrrrrcernrines
CORP L e 1,700,000 | ......1,700,000 | ......1,700,595 | .........1,700,122 10/22/2019.
314006 GJ 0 |FNBM2000 - .. 12/01/2019. | Paydown 2,898,103 898,103 | .. 881,801 18,675,456 05/01/2047.
31418C P5 7 |FNMA3143- - [12/01/2019. | PaydOwn........covvvvvevnereiessssnsiisssssiiisss | 2,678,480 | ....... 2,678,480 | ....... 2,598,335 23,280,250 09/01/2047.
31418C R8 9 |FN MA3210 - .. [12/01/2019. | Paydown.........coovvvvvmsnvvviensnsviisssnniiiens | L 4415915 | ...... 4415915 | ....... 4,390,558 29.050.956 12/01/2047.
31418C XN 9 |FN MA3384 - - [12/01/2019. | PaydOWN........ovvvevsereiissssnsiissssssiiisss | 1,440,700 | ....... 1,440,700 | ....... 1,469,795 5.893.723 06/01/2048.
31418D FF 4 [FN MA3765 - - 12101/2019. | Paydown.....ccoccccovvvvvvvvenssssesicrnvnnesssssees | L 4041 | 40,411 | oo 40,626 09/01/2049.
494759 NQ 2 |KING CNTY WASH HSG AUTH HSG REV............| .. | 06/01/2019. | Maturity @ 100.00 335000 335,000 335,000 .335,000 05/01/2019.
517705 AP 4 |LASVEGAS NEV CTFS PARTN.......coooovrrrrirnen - 09/03/2019. | Call @ 100.00.....oosvvovvesveessvesseens | 01,000,000 | e 1,000,000 | ....... 1,185,460 | ........... 1,041,369 | ..oovvovvcrren | v (41,369) | oo | correrenn(41,369) | oo | v 1,000,000 | covvevrrrreeens | e 09/01/2039.
57587A DL 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV. |.. | 06/01/2019. | Call @ 100.00... . 280,416 | .ooeveverceeens | cerereeieeeiienees | evnsvenienenes | eeeenenieneeieens0 [ | e 12/01/2020.
60635H Y3 7 |MISSOURI ST HEALTH & EDL FACS AUTH REV |.. | 06/01/2019. | Maturity @ 100.00.........ccccooooooeeevvvvvivivieec | 650,000 | ....o.... 650,000 | ........ 685,529 | .............. 651,352 | oo | cerererns TCIR 72 E— 650,000 02/01/2019.
64613A AQ 5 |NEW JERSEY STHSG & MTG FINAGY REV...... |.. | 10/01/2019. | Call @ 100.00......ccooooceccvcvvvvecvrsssvcrii | 40,000 | oo 40,000 | ............ 40,000 | ........... 1,000,000 | oooovvveeeeeseeee | vvveeeeeesesssien | overeneeesesniie | eeeeeeeessiiiiin0 | oo | oo 40,000 | oo | oo 04/01/2024.
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649883 XP 5 |NEW YORK ST MTG AGY HOMEOWNER MTG |.. [ 10/01/2019. | Maturity @ 100.00.............orrrerrecccccooroor
RV i 750,000 | oo 750,000 | 1o 753,923 | v 751,936 | T50,000 [ | o | corsrneen0 | 17,250 | 10/01/2019.
677520 58 3 |OHIOST <[ 110172018 Call @ 100.00. .o | 1,500,000 | ....... 1,500,000 | ....... 1,892,040 ...1,547,334 e 1500,000 [ [ v | v | e 83,700 | 10/01/2024.
67755W AW 5 |OHIO ST DEV ASSISTANCE - 10/01/2019. | Call @ 100.00....osoosovesorsoesoenns | 1,285,000 | ....... 1,285,000 | ....... 1,528,328 | .........1,331,971 cerrrreren 1,285,000 [ v | coernnnssenns | coernnessnn0 [ o 82,497 | 10/01/2025.
67755W AY 1 |OHIO ST DEV ASSISTANCE ..ooocvsvcsvsvsvne | 10/01/2019. | Call @ 100.00. v | 1,945,000 | ....... 1,945,000 | ....... 2,274,736 | ..o 2,023,023 | oo | oeree(78,023) | | oo (78,023) [ | 1,945,000 [ oo | oo | e 0 |....126,814 | 10/01/2028.
708796  J9 9 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY |.. | 10/01/2019. | Maturity @ 100.00
M 920,000 920,000 922,640 921,353 920,000 { oo | oo | oo 0| 21,160 | 10/01/2019.
708797 AN 5 |PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG |.. | 12/26/2019. | VARIOUS
e e 7,274 7,274 6,992 607,555 [ ..oovverecsceenns | oveerereicn215) | oo | eeveeieeess215) | e | oo 7,002 | oo | e, V17 272 | . (3,710) | 08/01/2035.
70922P AG 7 | PENNSYLVANIA ST TPK COMMN SPL OBLIG.... |.. | 12/02/2019. | BARCLAYS CAPITALINC...ooooovovvsen | L 1,005,140 | ....... 1,000,000 | ....... 1,044,420 2,031,792 [ | eereen(9,583) | e [ (9583) [ o | s 1,010,543 | oo [ (GI) | p— (5,403) | .......23,295 | 12/01/2020.
749845 UK 7 |RACINE CNTY WIS.....ommiimresresinsins - 12/01/2019. | Call @ 100.00 S S 500,000 | ....... 500,000 | ......o 488,565 491,435 A543 | oovevrrsnere | i 4537 | oo 4537 | ...... 10,750 | 12/01/2020.
794678 AJ 4 |SALES TAX SECURITIZATION CORPORATION |..|06/01/2019.|RBC CAPITAL MARKETS, LLC...............
OF 862,470 750,000 877,598 ..867,557 865,497 | oo | e (3,027)| vovee. (3,027) | .......25,625 | 01/01/2028.
977120 VE 3 |WISCONSIN ST HEALTH & EDL FACS AUTH | .. | 12/03/2019. | Call @ 100.00...........correreerecccrreecrrrescees
REV 895,000 895,000 895,000 895,000 895,000 11/15/2038.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS..........c. uuciiessivssisssisssnsssss st | 38,443,443 | .....38,251,568 | .....39,810,340 | ....... (EEIRN AT — 0] .nn(231,215) | s | een(231,215) | o0 | e 38,527,895 [ .oooorrcn 0 XXX
Bonds - Industrial and Miscellaneous
00206R CC 4 |AT&TINC - 06/01/2018. | Maturity @ 100.00......coovvessvsscssvomsns | 1,850,000 | ......1,850,000 | ...... 1,867,390 | oo LR:ISTON <3 OOTR NP ¢ <) | DSV ISV 11 <) | ISR I 1,850,000 [ covevervverrns | oo | o 0] 21,275 | 03/11/2019.
009158 AP 1 |AIRPRODUCTS AND CHEMICALS INC ...| .. | 08/21/2019. | Maturity @ 100.00 326,442 303,085 300,000 08/21/2019.
023770 AA 8 |AMERICAN AIRLINES INC - ABS .. |..] 11/01/2019. | Paydown 11/01/2028.
02377A AA 6 |AMERICAN AIRLINES PASS THROUGH TRUST | .. | 10/01/2019. | Paydown
SER 61,460 . 041012028,
035242 AA 4 |ANHEUSER-BUSCH INBEV FINANCE INC 06/01/2019. | Corporate Action... 1,030,000 | ... 1,027,827 | oovooo.. 2,056,563 01/17/2023.
037411 AP 0 |APACHE CORP -107/01/2019. | Maturity @ 100.00........covvessveeesseeenn | 500,000 | .......... 500,000 513,212 | oo 07/01/2019.
037833 AQ 3 |APPLEINC. .1 06/01/2019. | Maturity @ 100.00...........coovvvvvevemmcrciiannc | 3,000,000 000,000 ...3,000,514 05/06/2019.
05972M AA 2 |BANC 19CRE5 A - CMBS... [ 1211712019, | Paydown. ..o | | 34,084 | oo 34,084 ) 03/17/2036.
097023 AW 5 |BOEING CO | 06/01/2019. | Maturity @ 100.00......ooovesovssvvssvnsons | 1,069,000 | ....... 1,069,000 | ...... 1,270,154 | oo 1,077,49 | ...ooovvreeeree. 03/15/2019.
110122 AV 0 [BRISTOL-MYERS SQUIBB CO................ccorrreree. .| 06/01/2019. | Maturity @ 100.00......coccccmmvmsvimmiens | | 5,300,000 | ... 5,300,000 | ...... 5,280,973 5,299,268 B 375 | 03/01/2019.
12189L  AQ 4 |BURLINGTON NORTHERN SANTAFELLC....... | 06/01/2019. | CITIGROUP GLOBAL MARKETS INC.... | | ... 1,522,167 | ... 1,460,000 | ....... 1,541,088 | oo 1,519,261 | e IET2<) ) IS DO i 1 <) | ISV IO 1,516,075 | oo | crrred 6,092 | oo 6,092 | ... 33,101 | 09/01/2023.
125550  AB 1 |CIM 19INV1 A2 - CMO/RMBS......ccoooccciivirrrrs o | 1202512019 | PAYAOWN...oocenseeesseeene | 300,508 | .......... 300,508 pio(e KR TVIN USRS DO IV (442) .. ..(442) 299,468 | ..coccovcvvrern | oo 1,040 | oo 1,040 | ......... 4,308 | 02/25/2049.
130789 AE 0 | CALIFORNIA WATER SERVICE CO... - 06/01/2019. | Maturity @ 100.00......ooccvvsvesseesienn | 3,000,000 | ... 3,000,000 | ... 3,390,000 | ......... 3,036,834 | .ovvoecoererie | o (36,834) | oo | e (36,834) | oo | eereere 3,000,000 | coovccveeeres | v | o 0| 88,125 | 05/01/2019.
17275R  AE 2 | CISCO SYSTEMS INC - |--| 06/01/2019. | Maturity @ 100.00.......ooecccovomsscieemscccn | 2,260,000 | ... 2,260,000 | .......2,567,902 2,267,589 ) | oo | eeeeeeereeeT589) [ s | e 2,260,000 | covvoveccievons | coveneeessssins | coneeeesessnnd 0 [ 55,935 | 02/15/2019.
219350 AU 9 |CORNING INC.....oovorsvrsivnsvnssnsinssssn o | 121812018, | VARIOUS....oooesvsvnsssssesssnson |, 352402 | oo 347,000 2.385,000 | oo 357,496 | oo ). 351317 [ | e @317) | e (@317) [ 25,188 | 08/15/2020.
244199 BC 8 |DEERE&CO......... -1 10/16/2019. | Maturity @ 100.00....o..ccoverseeeesscienns | 2,250,000 | ....... 2,250,000 2,288,042 M v | e(38,042) | oo | oo 2,250,000 | covvvvvveeeeeeeeees | oo | o0 | v 98,438 | 10/16/2019.
25468P DA 1 |WALTDISNEY CO.....coeovvvevrereriinae . | 06/01/2019. | Maturity @ 100.00 500,000 | ........ 500,000 15101001001 N SUOOON ISR | B I 4,625 | 05/30/2019.
263534 BW 8 |E DU PONT DE NEMOURS AND CO... .| 06/01/2019. | Maturity @ 100.00 956,000 .956,000 956,000 | oo 0 27 485 | 03/15/2019.
263534 BZ 1 |E|DUPONTDE NEMOURS AND CO... .| 06/01/2019. | VARIOUS ..456,326 450,000 459489 | oo | e (9,489) | oo (9,489) | ....... 22,340 | 01/15/2020.
291011  AY 0 |EMERSON ELECTRIC CO.. .| 10/15/2019. | Maturity @ 100.00.........ooouvvvvvssmmvviissnnn | 500,000 500,000 | .. 500,000 [ eoovovooeeeeeeeees | oo | o0 | e, 24,375 | 10/15/2019.
30231G AD 4 |EXXON MOBIL CORP | -+|06/01/2019. | Maturity @ 100.00......oooovsovssvssvmseen | 5,110,000 | ... 5,110,000 | ... 5,133,945 | ..rvrrrsr 5,110,662 | oo | eereeieenn(662) | oo | ceinreeeeena(662) [ e | 005,110,000 | oo oo | o0 [ e 46,475 | 03/15/2019.
452308 AJ 8 |ILLINOIS TOOL WORKS INC.......coooovvverrrereccnecne ...| 06/01/2019. | Maturity @ 100.00.....cccoccescvsccmsvccerns | 1,050,000 | ... 1,050,000 | ... 1.264.463 | oo 1,060,880 | oo | o (10,880) | oo 10.880) oo o 4.050,000 | i o0 32,813 | 04/01/2019.
452308 AU 3 |[ILLINOIS TOOL WORKS INC.. .| 06/01/2019. | Maturity @ 100.00..........ccoovvvvvevemmmriiiaenc | 1,500,000 | ....... 1,500,000 | ...... 1,494,015 | 1o 1,899,771 | oo | o229 | o229 || o 1,500,000 | oo | e | O | e 14,625 | 03/01/2019.
494368 BN 2 |KIMBERLY LEASING CORP... .| 06/01/2019. | Maturity @ 100.00 2,000,000 000,000 | .....1,990.000 | 1o 1.999477 | oo 823 o o823 i 2000000 | oo ol 0 | 19,000 | 05/22/2019.
532457 BF 4 |ELILILLY AND CO................... .| 06/01/2019. | Maturity @ 100.00......ccccccvsrmsivcmirens | | 2.750,000 | ... 2750000 | ......2,748.298 | oo 2749.925 | oo o5 05 i o 2750,000 | o i o0 | 26,813 | 03/15/2019.




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

c¢vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
o} Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
539830 AT 6 |LOCKHEED MARTIN CORP.......ccccccocccrrrrmrrrrnes .| 11/15/2019. | Maturity @ 100.00.............covvvvmvmsesssiiiin | L 660,000 860,000 [ vvvvvveevrnens | e | crrresrsiinini0 | e 28,050 | 11/15/2019.
594918 AC 8 |MICROSOFT CORP.......ccoosoemiivecrrenrrrssssneennenes .| 06/03/2019. | Maturity @ 100.00......ccccccocoreevrssssssivv | 4,925,000 06/01/2019.
599818 AC 8 |MCMLT 19GS1 A1 - CMO/RMBS.... .| 12/01/2019. | Paydown 32750 07/25/2059.
59981T AC 9 |MCMLT 19GS2 A1 - CMO/RMBS.... .| 12125/2019. | Paydown 31,733 | 31,733 08/25/2059.
666807 BA 9 |NORTHROP GRUMMAN CORP. .| 08/01/2019. | Maturity @ 100.00 850,000 850,000 861,462 850,000 08/01/2019.
68389X AQ 8 |ORACLE CORP - | --| 06/0172019. | Maturity @ 100.00......ooveccvvemseveemsenn | 1,460,000 | ....... 1,460,000 11,460,160 [ v [ s (160) [ i [ vveneeeessees(160) | v | i 1,460,000 | .o 01/15/2019.
73316P AG 5 |POPLR 044 AV1 - RMBS............cooomrrmrerrcverernrs .| 12/01/2019. | Paydown O B B 722738 | 722,738 713,601 714,901 09/25/2034.
774341 AB 7 |ROCKWELL COLLINS INC......oovvvverrrrrrrssrinneen .| 07/15/2019. | Maturity @ 100.00......ccccccrvvsvercrmmssirine | 330,000 | oo 330,000 | oo 375312 | oo 335,302 330,000 07/15/2019.
848580 AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH | ..| 11/01/2019. | Paydown
CBR L | 144,857 | ......... 144,857 | ..o 145,180 | .oovoveve.n 830,585 RPE " N N B [CR3)] p— [GKED] — 5,129 | 10/01/2029.
882508 AU 8 |TEXASINSTRUMENTSINC.......cccovveeireiriirernns .. | 08/05/2019. | Maturity @ 100.00.........ccovvvvvemmvrriisssnrn | 1,040,000 | ....... 1,040,000 | ....... 1,022,970 1,037,924 | | 2,076 [ e | oo 2,076 [ e | evereeees 1,040,000 [ oo [ | eereeeereers0 | e 17,160 | 08/03/2019.
88579Y AG 6 |3MCO .| 06/17/2019. | Maturity @ 100.00......ccccccervvsrmmmscrne | L 4040000 | 1,240,000 | ....... 1,223,186 21,238,813 [ [ e 1,587 [ [ e 1,587 | i | 1,240,000 | oo | v | o0 | s 10,075 | 06/15/2019.
89177X AA 5 |TPMT 19HY3 A1A - RMBS.. .| 12125/2019. | Paydown 57376 | o 57845 | oo oo e e @ e oo 57443 | o oo (68) | oo (68) | 166 | 10/27/2059.
907818 DB 1 |UNION PACIFIC CORP .| .- | 08/01/2019. | Maturity @ 100.00 1,029,000 | .......1,029,000 | ....... 1,288,591 | oo 1,031,024 [ v | eorin(2.024) | [ (2,028) | | 1,029,000 | s | v | o0 | o 40,517 | 01/15/2019.
90931E  AA 2 |UAL19T A-ABS.....ccooommrrimnrrirnrriinnnnns .. [ 12/25/2019. | Paydown o T B 110,599 | o......... 110,599 | v.oooo..n. 110,599 10,599 | oo | ceeeveeereeneens | e (I I 2,712 | 02/25/2033.
911312 AK 2 |UNITED PARCEL SERVICE INC.........coooccccccvncns - [ 06/01/2018. | Maturity @ 100.00.....ovsvvvvsvvvssvvessnenn | 2,453,000 | ... 2,453,000 | .......2,812,550 o 2870,912 [ e | eee(17,912) | e | oo (17,912 e | e P XL 1N DO DO IS | I B 62,858 | 04/01/2019.
91913Y AR 1 |VALERO ENERGY CORP .| 06/01/2019. | VARIOUS 302,313 295,000 | .........314,175 | .. 300,610 |. N (1,600) | .. 299,010 [ oo | o (4,010) | oo (4,010) | ... 20,563 | 02/01/2020.
983919 AG 6 |XILINXINC .. [ 06/01/2019. | Maturity @ 100.00.........coovvvevresmvvvessssnnn | 1,714,000 | ...... 1,714,000 | ....... 1,712,046 | voovvovo... LN ARE LV I I LT O DO 86 reeenernen 114,000 [ oo | e | cvveeeneirineens0 [ 18,211 | 03/15/2019.
98956P AA 0 |ZIMMER HOLDINGS INC .. 12/02/2019. | Maturity @ 100.00............cccovvveeevcccciicii | 2,850,000 | ...... 2,850,000 | ... 3,212,406 2,910,705 | ovveeeeveesecicis | o (01— [0} — . NS SN | | [ 131,813 | 11/30/2019.
3899999 Total - Bonds - Industrial and MiSCellangous..............uvwssvvessvvsssisessns e | 57,633,162 | .....57,589,848 | ....61,153,817 | ........ 58,976,342 | ...cvrsiien 0. (302,783) | ...vvvvvrrnd 0 | s (302,783) [ ..ovovvrsnee 0 | 57,651,430 | 0o 0 ...(37,309) | ....... (37,309) | ..1,248,474 | XXX
8399997. TOMAl = BOMMS = PAI 4......oooooii s o ...214,590,710 |...214,429,143 |....219,109,202 | ....... 301,040,917 | oo 0 ... (493,181) | coovvvvnd 0 | [CIKIE: ) I 0| e 214,322,733 | .ccoovvreenn0 | o 248,937 | ....... 248,937 | .5,055,328 XXX
8399998. Total - Bonds - Summary Item from Part 5... s [ 27,593,593 | ... 27,700,000 | ..... 27,588,558 |. KT T 5,535 [ .ovoorvererenes | v, 27,594,092 |. e (499) | (499)] ..... 544,645 XXX
8399999. Total - Bonds L ...242,184,303 |....242,129,143 |...246,697,760 | ... 301,040,917 | s 0] . (487,646) | .....oooove 0 | (487,646) | .....oovvven 0| 241,916,825 | ...t 0]...248438 | ....... 248,438 | 5,599,973 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
17275R 10 2 [CISCO SYSTEMS ORD....oorrrreccrcverrrrrrsrssrroeee .. [03/01/2019. JMERRILL LYNCH,PIERCE,FENNER &
SMITH L 30,000.000 | ......1,537,780 XK | 633,474 | oo 1,200,000 | .. (666,426) | v | e | o (666,426) 633474 [ o | o 904,306 | ......904,306 | ...... 9,900 | XXX
30231G 10 2 | EXXON MOBIL ORD - 12/10/2019. | Stephens INC......coovevvvssvvssvnsorsnnn | 58,700.000 | ....... 4,092,068 XXX | 4388764 | ... 4,002,753 | ... 386,011 | cvoverscsccoeees | cvererssieenns | cevei 386,011 [ oovveereeres | oo 4,388,764 | ..oovvvccre. ...(296,696) | ......(296,696) | ....201,341 | XXX
354613 10 1 | FRANKLIN RESOURCES ORD... |- | 11/25/2019. | Unknown el 45,300.000 | ....... 1,265,144 XXX | 1404752 | oo 1,343,598 | ....... CRIRT:7 S O DO N 61,154 | ovvvceeeciers | v 1404752 | oo ..(139,608) | ......(139,608) | .....47,112 | XXX
375558 10 3 | GILEAD SCIENCES ORD..........ooorrerereicvrrrrenrsns .| 11/25/2019. | MERRILL LYNCH,PIERCE,FENNER &
SMiTH - 38,500,000 | ......2,580,352 XXX | 2,554,450 | o 2808175 | 1 A46,288 | oo | e | o 146,284 | oo | s 2,554,459 | o | 10025,893 | 25,893 | ...72765 | XXX
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD................. - | 11/29/2019. | Unknown e 108,000.000 XXX | 2,582,682 | ..........1,874,880 | ... FLOr:107 28 R IO DO 707,802 . ...(318,153) | ......(318,153) | ....196,355 | XXX
61945C 10 3 |MOSAIC ORD....cccooevvmrmrirrrssnrrssirrssinnssinnes - 12/01/2018. | Unknown s 117,100.000 XXX | .....2,589,368 | ..........3,420,491 | ... (831,123) | oo [ e | e (CEIRP)) [ 2,589,368 | ..o ..(420,381) | .....(420,381) | ... 14,638 | XXX
714236 10 6 | PERMIAN BASIN ROYALTY UNT.....cc.oocovvrvirnnens .. [ 12/13/2019. | Cantor Fitzgerald.............cccoovevvvimvencrns | 197,700.000 XXX | 851994 | ... 1166430 | ... (314,436) | .o | oo | s (314,436) 851,994 ...(139,539) | ...... (139,539) | ........ 83,717 XXX
878742 20 4 |TECKRESOURCES CLBORD.......coooroiirieverene C| 11/25/2019. | MERRILL LYNCH,PIERCE,FENNER &
sMmH o 42,100.000 | .......... 669,987 XXX | e 1,051,900 | .............906,834 | ... 145,086 | ooovvevevrreeee [ o | e 145,066 ..(381,913) | .....(381,913) | ........ 4,054 | XXX
930783 10 5 |WAJAX ORD.....cooovrrvvrrrricrinsrriisiisnessienninensiseens C| 12/09/2019. | Cantor Fitzgerald.............ccooovvvvnvsmmvvviinanc | 113,700.000 | ...... 1,255,571 XXX | 1,628,865 | ...........1,380,250 | ...... 288,615 | oo | oo | eeererinnn 248,615 (373,294) | ...... (373,294) | ....... 72,616 XXX
Y2106R 11 0 |DORIAN LPG ORD .| 05/22/2019. | MERRILL LYNCH,PIERCE,FENNER &
S P 8.771.000 | oo 70,603 XK | 72,098 | o 51,135 | .o 20,963 | oo | | o 20,963 | oo | o 72,098 || (1,495) | ... (1495) | oo XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... “ T 16,617,475 XXX | 17,758,355 | ......... 17,854,446 | ....... [CISD) I 0] o 0. (96,091) | ..o 0] s 17,758,355 | .coovvvrrrrened 0 |.(1,140,880) | ...(1,140,880) | .....702,497 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
72724 10 4 [PLANS LIABILITY INSURANCE CO.........coorvrr... |..[07/12/2019.|Unknown ) 4.940 5 XXX 510 ... 5 o i i 0 S Y s (S [ P— XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.. s | 5 XXX 5 5 [V (VN [ I 0 0 .5 0 (O (O] I 0 XXX
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21
1 14
Bond
Interest /
Unrealized Foreign Stock Stated
Prior Year Valuation Total Change Book/Adjusted | Exchange Total Gain | Dividends | Contractual

Disposal Number of Book/Adjusted Increase inBJ/A.C.V. Carrying Value at | Gain (Loss) (Loss) on Received Maturity
CUSIP Identification Description Date Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) (11+12-13) Disposal Date | on Disposal Disposal | During Year Date
9799997. Total - COMMON SIOCKS - PAI 4.ttt bttt st | 16,617,480 XXX | 17,758,360 | ....... 17,854,451 (96,091) 17,758,360 |. (1,140,880 | ...(1,140,880) | ....702,497 | XXX
9799998 Total - Common Stocks - Summary em fom Part S.......c..veo s rsrsins vt | 2,178,789 XXX | 2,967,995 |. 2,967,995 |. |..(789,207) | ...... (789,207) | ........ 6,855 | XXX
9799999. Total - COMMON SIOCKS....vvvssvvvrsvvressisns st sinse svsssisssssisss s | 18,796,269 XXX | 20,726,355 20,726,355 | . (1,930,087) | ...(1,930,087) | ....709,352 | XXX
9899999, Total - Preferred and COMMON SIOCKS...vv.cvsvvsvssvrsevsvssvssnsnsvssins st s s | 18,796,269 XXX | s 20,726,355 20,726,355 |. .0 |.(1,930,087)| ...(1,930,087) | ....709,352 | XXX
9999999. Total - Bonds, Preferred and COmmMON StOCKS........c..oovvvvsivvssvnsivvsins v ....260,980,572 XXX ..267,424115 (583,737) 0 262,643,180 0| .(1,681,649)| ...(1,681,649) | 6,309,324 | XXX
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
912828 6V 7 |UNITED STATES TREASURY.......cccceeeue .. | 06/19/2019 | CITIGROUP GLOBAL MARKETS INC..... 09/23/2019 | MLPFS INC FIXED INCOME........cccccourre | vovrenns 5,200,000 | ......... 5,236,563 | ........ 5,232,500 | ......... 5,231,657 | covovverernienes | v (4,905) [ ..o [ (4,905) [ oo [ e | s 843 | ..o 843 |...... 35,324 | ......6,038
912828 M5 6 |UNITED STATES TREASURY.......ccceueene .. | 06/01/2019 | UBS FINANCIAL SERVICES INC............ 12/12/2019 | U.S. BaNK....c.ooveiiiiiiseisciissisenisseissins | oveens 20,000,000 | ....... 19,831,250 | ....... 19,847,301 | ....... 19,847,301 [ oo | v L) T [ 16,051 [ oo 0 |...483,379 |...183,978
0599999. Total - Bonds - U.S. Government: OO PO OO OO PO OO OO PO PO P PPOS PP PO POTO PP PPPPPPRTOPPPOVOR INPPPOO 25,200,000 | ....... 25,067,813 | ....... 25,079,801 | ....... 25,078,958 | ..oovvviri 0 [ o 11,145 | 0 [ 11,145 | o 0] s 0 [ i 843 | . 843 |....518,703 |...190,016
Bonds - U.S. Special R ue and Special A t
MET GOVT NASHVILLE & DAVIDSON
592041 XC 6 |CNTY TENN .. | 06/01/2019 | CHASE SECURITIES INC...........coeeuvriene 12/09/2019 | 3090..... 500,000 | ............ 516,000 | ............509,100 | ............ 510,389 | oo | e (5,611) [ oo [, (5,611) [ oo [ e | s (1,289) | ....... (1,289) | ...... 14,563 | ..... 1,040
64987D UE 2 |NEW YORK ST HSG FIN AGY REV........ .. | 06/01/2019 | Jefferie: 06/01/2019 [ VARIOUS.......ooovverviriisisisssiesrisssiensisnns | cvrienens 1,000,000 | ......... 1,000,000 | .........1,000,000 | ......... 1,000,000 0 0].... 7813 [
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ........cuiurieiiimiiirsnisieersssssssssns s ssssneenes ..1,500,000 ,516,000 1,510,389 [ oo | o 58I [ i | 581D [ 0 [0 [ (1,289) | ....... (1,289)]......22,375 | ...... 1,040
Bonds - Industrial and Miscellaneous
59981B  AC 8 |MCMLT 19GS1 A1- CMO/RMBS............. | . | 10/15/2019 | GOLDMAN, SACHS & CO........cccoverirnne 11/01/2019 | Paydown........covuiiniinniieniieiisniissisniis | conniens 1,000,000 | ......... 1,004,745 | ........1,004,693 | ......... 1,004,745
3899999. Total - Bonds - Industrial and Miscellaneous.. SO PO OO OO PO PO PO PO PO OO PO OP O PO PO PP PO PO PP PP PO PP PPSRPPPPTPPROPPPORR) INVPTPRTONE 1,000,000 | ......... 1,004,745 | ........1,004,693 | ........ 1,004,745 | oo (U [P 0 | i 0
8399998. TOtAL = BOMAS...... bk bt skttt | eniian 27,700,000 | ....... 27,588,558 | .......27,593,593 | ....... 27,594,092 | ..coovviiiin [V I 5,535 | cooiinnenad 0
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
25271C 10 2 |DIAMOND OFFSHORE DRILLING ORD..|.. | 04/12/2019 | UBS FINANCIAL SERVICES INC............ 11/25/2019 | Cantor Fitzgerald............ccccccoevvveivivvnrcns | v 30,000.000 | ............ 345,811
354613 10 1 |FRANKLIN RESOURCES ORD............... .. | 07/29/2019 | VARIOUS 11/25/2019 [ UNKNOWN.......cvoovverrirerercereiseeneniseniens | oeeens 12,000.000 415117
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD. |.. | 10/01/2019 | Unknown 121212019 | VARIOUS........oovoeirireieiiesenseiseiseins | eoneinns 2,706.372 ..142,355
MERRILL LYNCH,PIERCE,FENNER &
878742 20 4 |TECKRESOURCES CLB ORD.............. C| 07/26/2019 | US BANCORP...........cevveriiiriniinriiciis 12/06/2019 (SMITH | ... 81,000.000 | ......... 1,725,179 | .........1,303,829 | ......... 1,725,179 0 [ o [ ..(421,349) | ...(421,349) | ....... 2,598 | ..o
H8817H 10 0 | TRANSOCEAN ORD.....cccosvuriiiirmrinnianes C| 04/12/2019 | UBS FINANCIAL SERVICES INC............ 11/25/2019 | Cantor Fitzgerald.........cccovuininiiniinninns | covnees 38,000.000 | ..ot 339,534 | ............ 188,867 | .coocovnnnes 339,534 ( )| ...(150,666)
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... s s ,967,995 2,967,995 o )| ..(789,207) ] .
9799998. TOHAI = COMIMON SEOCKS. ... ttvesreereses sk € eeet s E R 18£8 E £ E £ E 8Lkttt | cntsnens 2,967,995 | .......2,178,789 | ......... 2,967,995 o )| ...(789,207)
9899999. Total - Preferred and COMMON SHOCKS.........uuuiiiiiiriiiiiiiiiiiiiiiis | oottt bbbt | cisniiann 2,967,995 | .......2,178,789 | ........ 2,967,995 o )| ..(789,207)
9999999. Total - Bonds, Preferred and COMMON SOCKS. ..o ettt ettt ennsnins | eriiees 30,556,553 | .......29,772,382 | ....... 30,562,087 o )| ...(789,706) | ....551,499 |...194,570
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Health Entity
I [ [95442. .0 | o [ 8bi| NO [ 271515 [ | e I 100.0
1399999. Total - COMMON STOCKS = U.S. HEAIN ENEY ... ...tttk HE £ E £ SEE LR eEE R £0He f64LEseEfeEE oA R E LR L f oL EE4EE 8L bR £ 08 E 4L E e E e eEE e E e E bbbttt ent et nnes | nersntsesenssse s st nenes 0 34271515 | oo 0 XXX XXX
Common Stocks - Other Affiliates
I T [ | [ [.... 8biii | NO [ N e R 100.0
1799999. Total - COMMON SEOCKS = ONEI AFFIBEES......... ettt 88088080 E e E o0 eEEeEE o0 EEEE e o8 E o0 SEE o0 E e E £ E R0 R0 E ettt seninns | cesensnisnnsensenssnssensensenese 0 347225426 | oo 0 XXX XXX
1899999, TOAl - COMMON SEOCKS........cveevieeieeisetite ittt ettt ettt ssetse b s st essessesessessessessesseseesessesaesessessesesensessesseesesesseesesaesensessessessesansessesaessesessessetansessessnssnss | f1esessessesssssssessessessssessessessesassessessesassessessessetassessessessesessessessnsessessessesansansessessnssssessesnsansessessnss | ieresssssessesessnsensessessssssns 0 381,496,941 XXX XXX
1999999, Total - Preferred and COMMON STOCK.............vuuiviiereiieiieieiieiieti ettt ee | eekebeee s et e b e e et s e s b e b sttt nsseteenas | eresessesinss et en s 0 381,496,941 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE DA - PART 1
Showmg all SHORT- TERM INVESTMENTS Owned December 31 of Current Year

3

Interest

20

1 Codes 4 Change in Book/Adjusted Carrying Value 12
2 |3 8 9 10 11 14 15 16 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B.JA.C.V. Par Value Not in Default | Accrued | Rate of During Year Interest

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY SOOI PP .. 1 10/10/2019. | US BANCORP...........overrrirrirrrrrnnns 01/15/2020. | .......... 29,997,266 | ...cocovvrverrerns | e 16,016 [ ..o | e | e 30,000,000 | .........29,981,250 | ........ 190,557 | coovvverveereennns | v 1.38 | 181 | e [ | e 98,641
UNITED STATES TREASURY [SRSTTRIORIN P .. [ 12/11/2019. | MERRILL LYNCH,PIERCE,FENNER & SMITH............... 06/11/2020. | .......... 6,952,277 | .ooovvviviriirines 5,892 [0S IR [P 7,000,000 v | L | 185 [NIAG | i [
0199999. U.S. Government Bonds - Issuer Obligation: . . s .36,949,543 | .o 0 21,907 (O TR | P 37,000,000 | .........36,927,636 | ........ 190,557 XXX | XXX | XXX [ 0 | 98,641
0599999. Total - U.S. GOVEIMMENE BONGS........rvuuireriresiessiriseiseisssess e sess st e ets sttt . .36,949,543 | .o 0 21,907 0 [0 | s 37,000,000 | .........36,927,636 | ........ 190,557 XXX | XXX | XXX | 0 ] 98,641
Bonds - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Gover and Their U. S Political Subdivision - Issuer Obligations
FEDERAL HOME LOAN BANKS . . | ........... T . | 12/26/2019. | DAIWA CAPITAL MARKETS AMERICA........cccconiinnninns | 03/27/2020. 1,992,407 | i, 441 2,000,000 | .ooereren 1,991,967 [ | e i
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations.........cccce i ..1,992,407 | ..ol 0 441 () (V] [ 2,000,000 .. XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed ObI|gat|ons ............ 1,992,407 | .o 0 441 (O] 0] s 2,000,000 | .........1,991,967 | .oooviieeeec0 | e 0 XXX ] XXX | XXX [ e [V 0
Total Bonds
7699999. Subtotals - Issuer Obligations........... . s 38,941,950 | .o 0 22,348 0 | oo [V 39,000,000 | .........38,919,603 | ........ 190,557 | i 0] XXX | XXX | XXX [ oo 0] e 98,641
8399999. Subtotals - BONGS.........coiiiiiiiiiiiiiiiii s s | i 38,941,950 | ..o 0 22,348 0 | o [V [ 39,000,000 | .........38,919,603 | ........ 190,557 | oo 0] XXX | XXX | XXX [ 0| e 98,641
9199999. Total - Short-Term Investment; . OO 38,941,950 | ..ooovvvrrernnn. 0 22,348 (V) 0 XXXeovvverr | 00er..38,919,603 | ........ 190,557 | coovvvvvernna 0] XXX | XXX | XXX [ .o 0] ... 98,641




Statement as of December 31, 2019 of the USAble Mutual Insurance company

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch. DB - Pt. B - Sn. 1
NONE

Sch.DB -Pt.B-Sn. 2
NONE

Sch. DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DB - Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Statement as of December 31, 2019 of the

USAble Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories

Bank of America Little ROCK, AR..........coriiiririissiisesssssssss s [ sevennns XXX
BAAA ClRIMS........oouorieeiiieiieesiiee i ss bbbk bbbk e Sh4b s b s b E s ek bbbkttt | criiieis 11,487,306 | XXX
BAAA OPEIGHNG. .....cvvovvvvirieisiiisiisiissis st ns | Soss s ss s | srieines 8,260,563 | XXX
BAAA REIUNGS.........ooeeeeeeee ettt sas s esssans sassesssassssessasassassssssessasans s s s e s s et ssssssassasasssssnsssansasansasesssessssssssnsssssnsesananss | ereesins 2,233,961 | XXX
BC REG BUSINESS ClAMS.........ovoeiveiiiiciieiieeisee sttt esbsee | Ssssess e s b8 s b s 888888ttt snns | renisins (819,562) | XXX
ClEANNGNOUSE BANK ACCOUNL.........ovvieriecieisciieiseiessesse sttt stests sessessessss st s s e s s s s s s st s st s st n sttt s s ssensansansnnnns | nessesses 455,419 | XXX
EXCNANGE ClAIMS.......cocvoiiiiiiciiicieieeii ettt ebses e2sssesasse s s s e s s s s s s s s s s s s s s s s st s s s s s st s s s s st s s s nsenensesensenennes | crevieis (1,002,391) | XXX
FEP BASIC OPHON EF ...ttt ssessens sssssssssssssessesse s s s s s s s s st st s st s st ens s s ssnnnnns | snssesns 39 [ XXX
FEP BIUE FOCUS OPHON EFT......oovuiiiiitiiiicieic ettt es saesaesses s s s s s s s bbb sttt s st s s sensessessensnnas | onbaesas XXX
FEP StANard OPtON EFT.......c.oieieieiieiieieieieiesesssssssss sttt estans esessesss st ssssssessessessessess s s st s s s s e sse e s e s ssess st es s st sssessessessessessessensassasssnsnsns | soessesnn 243 | XXX
GOPS ASSIGNEA EFT......oocviiviiiieiieiei ettt bbbt ebaeb s e s s s s s s s s bbb b s s st et b st st st s et ss s s sessnnns | eeveians XXX
GBNETAI ACCL.......evieeiiceeicee ettt a s s e s s s s essesse 2assesssaesssaesasae s s s s e s s s e e s s e s e s st s e e et st sa s sae s saesnaesnsennaens | erresns 13,355,462 | XXX
LTC CHES.....o bbb Sh4b bbb bbbt | criiinns 171,887 | XXX
IMEA AV ACH PrEMS......coiiiiiiiieieieieie sttt sessess e b8 s s s s 8 0808 b bbb n st an s tnnnns | nebresss 227,821 | XXX
IVIEA AQY LOCKDOX. ...+ttt eeees et et eseeseaseeseeseeeeeeesese s eesessesseseess oessessessesseseeseeseeseee s eesessessessesseseeseeseeseeeessessesseseeseessessessesessssessesessassesnsene | eereeries XXX
MEAIPAK ASSIGNEA EFT......cvviiviiiiiiiieiitete bbbt sassebss s s s s s s s b s b s s s b s s st et b bbb s bt bsse s st s nsesnsennnens | bevsesns XXX
PAYTOI ACCE......ovvvtviit sttt sessensens s4sss s ss s s s s e e s s s s A s e RS eEeR e e Rttt n st nnnnas | ersieres 607,829 | XXX
PDP ACH PrEMIUMS.......cviiititititiretetetet ittt eaes bbb e ettt et s ss e eaesebebebetabess setessssssasssssssses et et esesesasasasssasssssasseaesesetesesasasasassssssssesesesesesatasasasssnsnsnsnanss | srereress 18,478 | XXX
USAM ClAIMS.......coouuiiiiiieiiiieiiisiss i st | cennieens 1,914,486 | XXX
WAIMAIE CIAIMS.........oooviveiiiie i b s Shee bbb bbb bbbt ssienes | ceicries 13,481,711 | XXX
......... XXX
Bank of America Vadalia, MO.........couiriiiiicrise e siaessies | seieeeies XXX
ACCOUNES PAYADIE............eooeveoeieseese s ssss e S4sesss st | sisnsnns (6,578,964) | XXX
GOPS ASSIGNEM. .......vvvvsveieeici ettt s st b e ss ebsss st s s s s EAess ARttt n s nnnnns | nerieries (9,465) | XXX
GOPS UNGSSIGNEM. .. ....ovvriiiiiieieiseisciseis s ssees s s s eet fessess s s e s s e s s 2 88 s s bbbttt n st ntns | nerieries (120,081) | XXX
......... XXX
Simmons First National Bank. PN BIUTf, AR......oeeeiiieiieiciecetcceee et es s ssasnenes | crererens XXX
ABCBS MMA DDAL.........ooiiiiiiiiiies s bbb | e 97,881 7,216,793 | XXX
ACCOUNES PAYADIE EF T......oiiiiiicieieieieieieieie ettt ete ebastebseses s s e s s e s bbb bbb bbb bbb bbb bbbt e b n bt n b b s b b s b s ssesnsennnes | cbessesas (1,473) | XXX
BIUECANT ClAIMS.........oooriviiiieiriiiii s Sossssss s | srieines (133,468) | XXX
FEP BASIC OPHON........uururiecieiiecicieieieesieises ettt s s s st ss e sas s4ssesssses s s s s s s e s e s s s s s s s s st s s et s bbb s bt s s st st b st n s s st nsnnas | erbieras (72,666) | XXX
FEP BIUE FOCUS OPHON.......ooviiiiiiiiiiiiiiiiiiisis st esiss | saasbse bbb bbb bbbttt snienies | criaeiins (389) | XXX
FEP INVESIMENT. ..ottt bbb bbb bbbttt | sibninas 2,159,556 | XXX
FEP StANAIA OPHON..........cvuuiiiriiiriiiriiiiiiiii bbb sasss s bbbttt | crieiiae (149,955) | XXX
MEAIPAK ASSIGNEM. ... vvoiiecisieiseie ettt ess essss s s s s s s e R e R e R R s e n s ntnnns | nesieries (112,309) | XXX
MEAIDAK UNASSIGNEM. .........ovviriiieieiieeieeiee et s s esie eesseesseesseesaeesees s s s ee s ssseessee s ssssesseesseesseesseessesssessseessesssesssesssesssenssesssensaans | eerieens (823,421) | XXX
Parent Acct 10,164,704 | XXX
XXX
US Bank St LOUS, MO.......ooircccce s [ ceieines XXX
MEMDIS LOCKDOX-US BANK.......oeoieeiesrieeiseissise st esbies S eese bbb bbb bbb bbb bbb bbb snnne | crniies 4,959,500 | XXX
UNINVESEEA CASN........eeieieieii bbb eesse ettt ettt | crierine 26,132 | XXX
XXX
BanCorp. Little Rock, AR XXX
AR WOTKS REWAIS COlIALETAL.............cvueeeiiiiiiriiiciiieiie e siissiiesiiens | sbaiessses s sss bbb | ceiceies 25,000 | XXX

0199998. Deposits in.....58 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 13,271 2,330,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 111,152 0 69,272,746 | XXX
0399999. Total Cash on Deposit. XXX XXX 111,152 0 69,272,746 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 4,772 | XXX
0599999. Total Cash XXX XXX 111,152 0 69,277,518 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 75,919,845 | 4. April 60,490,521 | 7. July. 62,931,991 | 10. October. 65,214,692
2. February. 63,662,783 | 5. May. 85,299,322 | 8. August. 73,305,265 | 11. November 113,893,802
3. March 68,168,781 | 6. June 59,384,545 | 9. September. 60,612,621 | 12. December 69,277,518
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Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FEDERAL HOME LOAN BANKS........occocccccciiiivrnneersssssemisssssesessssssesssssess s sssssssssse s sssssss s et T2512019..cccc | 0224/2020......| | 2,294,880 | .oovoooceeeeeeeeese e | o 3,707

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations NP PR 0f... 3,707
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed ODBIIGALONS. ... bbb bbb eess | Sebb bbb bbb 0. 3,707
Total Bonds
7699999, SUDLOLAIS - ISSUBT ODIIGALIONS. ...........cvvvvviiriiisi s 8 1 L0 4184818 8L | 2,294,880 | ......... 0]... 3,707
8399999, SUDLOLAIS = BONAS.1vvvvvrrr111rrereeess 811100 888111 LR | 2,294,880 |......... 0. 3,707
Exempt Money Market Mutual Funds as Identified by the SVO

60934N 50 0 [FEDERATED TREAS OBL INST .1 | [1233172019......]. 1440 T | i, 31,488,761 | oo 153,804 | oo 1,205
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO s [ 31,488,767 | oo 153,804 | ..vvooeeeeeeeeeeeees 1,295
All Other Money Market Mutual Funds

BI6T75 60 3 [FIDELITY IMMEGOVT Ml | [02/08/2018......]. 1.230 T | 106,500 14 ... 1,996
8699999. Total - All Other MONEY MArKEt MULUGI FUNGS...............rviuiiiieiiiis L0100 SL4 8L b0s ehe LS 106,500 | ... 114 | ... 1,996
8899999. Total- Cash Equivalents s e 033,890,141 | oo 153,918 | vvovveeevereeere s 6,997




Statement as of December 31, 2019 of the USAble Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona..
4. Arkansas... . | Statutory Deposit / Workers Compensation. 149,036 150,500 106,500 106,500
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida
11, GEOgia. e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota
%, Mi iopi
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada..........
30.  New Hampshire.
31, New Jersey....
32.
33.
34
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia,
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 149,036 150,500 106,500 106,500
DETAILS OF WRITE-INS
BBOT. s | s
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0 0
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